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statement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY
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 BONOS. ettt eannens | sntesseens 2,916,547,695 | ...ovvreirieiriienns (V1 I 2,916,547,695 | .......... 2,842,228,170
2. Stocks:
2.1 PrEferred SEOCKS. ...ttt sttt essensnnnns | seressnssiees 208,216,727 | oo (V1 I 208,216,727 | .covvvrvne. 209,114,957
2.2 COMMON SEOCKS. ...vuvrrerrireisersseseseesssesssssessessssssessesssssssssessessssssessesssssssssesssssnsssssessanes | seseesanes 1,040,843,364 | ...coovvrevrvreeircnes (V1 I 1,040,843,364 | .......... 1,047,204,993
3. Mortgage loans on real estate:
3 FISEIENS ettt ntens | erenneenees 212,188,668 | ....ovevveiercrinee (V1 I 212,188,668 | ............. 204,662,776
3.2 Other than firStHENS........cc.uierreirinenrereneeeeeres ettt | coeseesiessessessesseeeees [0 O (U U (0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBTANCES).......oovviecveeiiee ettt ettt bbb sssssesaenas | sevsesssssssssesas 577,955 | oo (01 I 577,955 | oo, 614,200
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES)......cvovviicreciii ittt sttt ssessenas | sessessssnans 55,314,722 | oo, (0] I 55,314,722 | ... 53,226,309
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......vvveieeerereeeieisesieeeseieeseess | eeeesssessesesessesssssseenn (01 (0 R {0 TR 0
5. Cash ($.....70,062,623), cash equivalents ($.....29,935,952)
and short-term investments (3.....91,876,177) ..o seeeeeeeieesseeeieenias | eevieeeienes 191,874,753 | oo [0 I 191,874,753 | ............. 258,763,137
6. Contract loans (including $.......... 0 PrEMIUM NOES)......ucvuivieeircieieieisetese st sssenes | evessssessesssssessessesnd (0 U 0 | v {1 U 0
7o DEIIVALIVES. ..eoe ettt ettt nssssssennns | fesessessssesenans 207,136 | coooreeeeces (O I 207,136 | oo 821,855
8. Other iNVESIEA @SSELS.........ucverreirriririceierieciees sttt seniens | eresesesaens 216,458,871 | ..oooverrerecrinens (I I 216,458,871 | ..ocvvvvne 184,800,178
9. ReCeIVADIES fOr SECUMHES.........oucvuuriiiiiiii it nsineins | erisessiesisenes 7,925,605 | ..o (U A 7,925,605 | ...ooovvvrnnee 3,975,235
10.  Securities lending reinvested Collateral @SSELS..........o.vieirrieiieienisiesse s | oo (0 T (0 {1 0
11, Aggregate write-ins fOr INVESIEA @SSELS.........cocuivieieiiisieceee e sniens | ariesssssses e sssessesssaees (01 I (O I {1 0
12.  Subtotals, cash and invested assets (LINES 110 11).....c.cvirieirieeseeieeeseeseienenns | cvveienns 4,850,155,496 | ...coovvverrriereieieinns (V1 I 4,850,155,496 | .......... 4,805,411,810
13. Title plants less §......... 0 charged off (for Title INSUFErS ONIY)........ccceveveriererersreieiseenieniens | evenensessenenseniensn0 | e 0 | s {1 T 0
14.  Investment income due and aCCIUEM............c.cocucvncrncrncrncrineinerneninnisninsisnnisssssssnsnniiens | svverieensenre 30,394,660 | voviiviiiiiiiiiiiiiienn0 | s 30,354,660 | ............... 25,818,346
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccccceves | cerrerevnn. 294,469,463 | ............... 18,620,615 | ............. 275,848,848 | ............. 289,098,931
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevreveivres | oerrerrennen 201,894,106 | ..ooovvcvceerreieirrieriennes (V1 I 201,894,106 | ............. 199,897,650
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) vttt estensssssssessensssessessensns | seesnsssessessenssessesenseens0. | sresnennesnesnnsnnsnnssnnsens0 | e | e 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUMETS..........ccvvceeveieereeceeeee et eseeeesessasnenes | eereesesssenas 43,156,479 | oo (0] I 43,156,479 | ...ccvvveen. 54,133,772
16.2 Funds held by or deposited with reinsured COMPANIES............cccvevrieieiiisieieiseeiieiees | eveeireiese e (0 U (0 TR {1 U 0
16.3 Other amounts receivable under reinSUranCe CONTACES...........cc.urererenrinrinineineins | cevreinernerisesisenenenen [0 N (0 (01 0
17. Amounts receivable relating to UnINSUred PIaNS.............ccovueievcveieiciiese st | cvreressssese e snes (0 U 0 | v {1 U 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccocevevceeies | oevvereieieccsieenad (0 U 0 | v {1 TR 0
18.2 Net deferred taX @SSEL. ...t esss st sentenes | eesssesinns 163,309,807 | ..ovvrmvvrrrererirerinnes (O I 163,309,807 | ....ovevene. 161,408,528
19.  Guaranty funds receivable or 0N dePOSIt.............ccccuiueiciiiieieieieeee e niens | cvreses st ses (0 U (0 TR {1 U 0
20. Electronic data processing equipment and SOftWarE.............cceuiveieicinieiciesie e | evsereiinanns 55,666,172 | ...cocevvee. 53,094,395 | ...oovvirinne 2571777 | oo 2,605,632
21, Furniture and equipment, including health care delivery assets (§.......... 0)eeriervererereseeneniens | ceverereiens 8,084,309 | ....ccoevneee. 8,084,309 | ..coovvereereeie {1 U 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccocvueveveieiiien | ovvveeieiieresieennd (0 (0 {1 0
23. Receivables from parent, subsidiaries and affiliates............cocoevirieieiieeieeecsiecsies | veeieeieinnnns 9,917,342 | oo 71,628 | oo, 9,845,714 | ...coevn 7,203,633
24. Health care (§.......... 0) and other amounts receivable..........c.oceveiirieieienieeseseesseins | v 8,672,641 | oo, [0 I 8,672,641 | .ccverens 8,202,867
25.  Aggregate write-ins for other than iNvested aSSEts...........ccvieeeririeisieeesee s | eerersseenes 461,784,125 | ...cevneee. 23,685,525 | ............. 438,098,600 | ............. 557,129,856
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUgh 25)..........cvrurienierireeinrirees e seesssssssseesessesssssesses | sesnesnnes 6,127,464,601 | ............. 103,556,472 | .......... 6,023,908,130 | .......... 6,110,911,026
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ocovereenee | vevrrerneenrereenerneeneeens (01 (0 {1 I U 0
28.  Total (LINES 26 AN 27)......vuevererrereeieeeeseinsiseesesessssesssesssssssesessessssssessessssssssssssssssssssessensanes | sessessns 6,127,464,601 | ............. 103,556,472 | .......... 6,023,908,130 | .......... 6,110,911,026
DETAILS OF WRITE-INS
1100, ettt nent | enesnent st enen e (U (O R (VR 0
1102, oottt s Rt nnnt | eneseest s enenn e 0 [ om0 | 0 0
1103, ettt nent | enesnent st (U (1 (VR 0
1198. Summary of remaining write-ins for Line 11 from oVerflow Page...........ocveueeeeneurrenseeneeneinees | eoeereensenseneesssensenennens (01 (0 R {1 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ciiereriieieiiieiisieicissieseissieniens | eoersiesississsssssesiennead (O] I [0 I {1 0
2501. Receivable from Federal Crop Insurance COorporation..............ccceeveeveereievssressesssenssiensnsns | cvevieesenas 227,930,213 | oo, [0 227,930,213 | ..o 369,812,390
2502. Company owned life INSUTANCE............couveiveieiiiieieicisic et ssssnsesens | avsesssinens 171,804,010 | oo, (1 I 171,804,010 | ............. 149,687,860
2503. FUNded dedUCHDIES.........c.curvirreerririiciesieerisecsi ettt sessssssssnsses | eoneessssessnns 17,641,598 | cooooveceeiene (U I 17,641,598 | ..covvrnenn. 15,880,109
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccocvvevevieneeiieseenien | coveveiseinns 44,408,303 | .....cccon.... 23,685,525 | ...ccovuee. 20,722,778 | ...coeuue. 21,749,497
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE).......ccvuieweiiernireisrrsniressssesensssessenes | evesereesaas 461,784,125 | ..o 23,685,525 | ...ocovenens 438,098,600 | ....ccooouce 557,129,856




Statement for March 31, 2016 of the GREAT AMERICAN |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....279,205,327).........cveuvermrereriesnsesssssissesssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssessns | sesssossessssssessns 2,148,074,515 | ....ccoovvveee 2,179,841,973
2. Reinsurance payable on paid l0sses and (0SS adjuStMENt EXPENSES.........c.cvviririririireereirereieeese s sssesesees | eeensesesssseesesssennes 4.593,732 | oo 1,805,932
3. LOSS QQUSIMENT EXPENSES........cecvieirieiiseisisie ettt se bbbt bbb s e s bt s s s st s s s b st s s s sesesntesesssnesassnsesensnns | ersssssessseresensnens 511,906,979 | ooovverriererrrn 496,985,756
4. Commissions payable, contingent commissions and other Similar Charges.............cccueeeveicireeieieeeesee e eseesesiens | eveeveseeses s seens 72,090,929 | ...coovevreerinnd 96,908,815
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........c.ueveuiveieeieieeieie ettt sa s ssasnes | sensessesssssessesenes 132,592,422 | ..o 126,714,116
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cvuvvrucviireiieiiieiee e sssssaenes | seevessesesssssssseesas 13,706,627 | ...covveveererren. 19,116,361
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......vererrrrermrerrerrernerneereerees | wereereesessnseseeseesnnes 34,315,466 | ..o 20,328,865
7.2 NEt dEfErred taX HADIIEY..... ... reerereeeeeeeeie ettt st s bbb ensnsne | 4efesessestens e e ses st st et ss st 0 | oo 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt ettt ettt n st etensnantanantens | erretesersteseneet et s et anaeteseneneas 0 | e 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....385,444,060 and including
warranty reserves of $.....12,351,891 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)...........ccceieniiciiceeeceeeeiee | v 1,028,007,572 | coevvverirernen 1,035,241,813
10, AGVANCE PIEMIUM......cviviriiriiesieiseteieie et ss et s et s a8 s e s s bbb st n st bt bse b ssansessesensessesnns | Sssastessessssessessessnsassessnsnnsanse [0 RN 0
11.  Dividends declared and unpaid:
T11 SEOCKNOIAETS. ...ttt s st nneen | ebsesssessesantesses st s sen e bnsennns [0 RN 0
11,2 PONCYNOIAETS........vucecviitcieiee sttt s s e a st bbb bbb sttt bbbt s s st s nb et snsessnnns | ebesessssessssssesesnsessssnaetesnseens 0 [ oo 0
12.  Ceded reinsurance premiums payable (net of ceding commissions) 65,088,024 | .....coovvrrereirinn 84,209,225
13.  Funds held by company under reiNSUranCe trEALIES............cceuieuiieviieiireirieesiee sttt sssssenntes | sessssssessssesessssnnns 352,648,076 | ...oovvvveerererernnn 427,512,111
14.  Amounts withheld or retained by company for aCCOUNt Of OtNEIS..........cueicviiiieieese e sstes s sessssees | seevessesesssessesssenes 62,283,450 | ..coverriireriieinad 63,106,215
15.  Remittances and items NOt @lIOCATEA.............c.cvcvviveiiciciccte ettt s e ns b snses | sessssesessssesesnsesesnes 4,191,482 | oo 4,749,775
16.  Provision for reinsurance (including $.......... 0 CEIIIEA)......cvveercrceeece ettt st saesaesensns | seesessesaesessenasseenans 17,482,268 | ..coovvereeene 17,482,268
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAtES..........ccovvevevcvieeie ettt sessssenes | seevessessesessasseenes 38,355,302 | .cvovieerieeriin 44,679,549
18, DIafts OULSTANMING. ....rvurvevecereseie ettt s bbbt es st sensantans | ensssssessestensanssesses s st s ntentas 0 | oo 0
19.  Payable to parent, subsidiaries and affiliates.............ccceirrrieieicieee et ebnas | sererena et 3.510,472 | oo 3,081,985
20, DEIVALIVES.....cvcviviiiieeieictete ettt bbbt s bRt a bR b SRR AR RS AR s e s s st st s et nntene | shebessetesesnaetes e ten e aens 55,288 | oo 0
21, PAYADIE fOr SECUMES. ........evieeierciciee ettt ettt bbb a bbb ss st st es bt saesaebans | sbeesassastessesnsenaesaes 8,168,918 | .oovererircra 21,258,805
22, Payable fOr SECUMHES IBNAING. .......c.rvurerrereieeiereire ettt sttt ettt s st ssessentnes | ssstsssssssnssansnssnssessnnssessassnes 0 [ oo 0
23.  Liability for amounts held under UNINSUIEA PIANS..........cc.ruriurieierieieeereireiieeieee sttt sses st sees st esssessnssensns | csestsssssssssasssesessessnssssssessnnes 0 | oo 0
24. Capital notes §........ 0 and interest thereon §.......... (0SS TN 0 | et 0
25.  Aggregate Write-ing fOr HADIIIES. ...........cv ettt ettt st stensnesnnns | snssessssssnssssssnsenens (81,859,929 | ...verrerrinirnenninas (83,018,137)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........ccuriierreriienrreieineneseeseseeseessssessssesessssessnnes | coneensessessssnsenas 4415211594 | .o 4,560,005,427
27, ProteCted COll HADIIIIES.........c.evevieeicvcieic ettt bbbttt ss b s s s s enbens | sbsstessessstsnsassen et snbenses st ensenas [0 OO 0
28.  Total liabilities (LINES 26 AN 27)........c..coevieiieeiceieeieiie sttt bbbt b bbb s bbb ssssessssnts | ebsssssssssessssaseas 4415211594 | oo 4,560,005,427
29.  Aggregate write-ins for SPecial SUIPIUS fUNDS............c.iuiuiiueiiiiieieicctes ettt ssesssnas | sbssessesessnsaseesas 109,606,019 | ..cocvvrerercin 111,922,415
30, COMMON CAPIEAI STOCK.........cuiecieiiieiecictsete ettt b s ss bbb s bt en s sannas | ebaststessesssensesaees 15,440,600 | ..oovvvererrrrerne, 15,440,600
31, Preferred CAPItAl SEOCK..........ciiuiiieiicicieiic ettt bbb skt bbbt nsens | etenaesses st s et s et n s 0 | oo 0
32.  Aggregate write-ins for other than special SUMPIUS fUNDS.............ccocuiueieiiiiisiccee ettt sesees | etesssssesss st es s s s s bn s sans [0 O URRON 0
33, SUIMIUS NOLES.......cviiecviieieeicite ettt s bbb s st bbb s bbbt a b s bbb b st s b b s s ssessnns | ebnsssessssastes et st s e s bn s sans [0 TR 0
34.  Gross paid in and CONHDULEA SUMPIUS...........cvuevuriiieiieicicisie ettt sttt bbbt en s nbns | essssssessssastessesas 332,736,595 | ..cviiieieinas 330,446,307
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvueviuiieieieieiieieisste ettt bbbttt s bbb ss st ensesnns | essssentessnsansnes 1,150,913,321 | oo 1,093,096,277
36. Less treasury stock, at cost:
36.1 .o 0.000 shares common (value included in Line 30 §.......... 0) vttt | erebsa ettt nee [0 TN 0
36.2 ......... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt | erser st sttt n et nennnnd [0 OO 0
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36).........uireiriuiiieieiiirieiesessie ettt sssesseseses | sesssssssessessssanes 1,608,696,535 | ..oovvrrerrnnen. 1,550,905,599
38.  Totals (PAge 2, LINE 28, COL 3)......cviieieiciiisiieiiissiese sttt bbbt bt s st ssntensens | esetantesesntenes 6,023,908,130 | .ovoevrvrrrnnnnd 6,110,911,026
DETAILS OF WRITE-INS
2501.  Accounts payable and Other TADIIIES. ..........ccceeiriiriecee et ssnes | essessstessessnsensesaees 27,746,091 | oo 28,904,278
2502. Retroactive reINSUFANCE CEABM........ ettt s sttt essesntnne | seesnsassessnsnnsenses (109,606,019) | ...vovvrvvrreerirens (111,922,415)
2503, bR RS R R R AR RS e R bR ARtk n s s bt n s st | nebensessesetentes et et n et nans [0 RN 0
2598. Summary of remaining write-ins for Ling 25 from OVEMOW PAGE.......c..cuiueieiiiiirieeseee st sssessenss | ersssessesssnssessessssessessessssassns [0 RN 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) .
2901, RetroaCctive FEINSUFANCE GAIN........civerreiriurieiseiseieisessessssssesseesssesse s sesses b essesses s ss st s bbbt b s s s sttt
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEMOW PAGE.......c.cuiurireiiiirieesee et essenss | ersssessessssssessessssessesssssssassens [0 RN 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 OVErflOW PAGE.........cccevieiiiiieieiicseete e bsssesens | oeresesissssssssesessssesessssebesssenas 0 [ oo 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE).........c.ourviieereiiieiesrsiisisssisissssssesssssssesesssssesssssssssssssesssssnssssessesnses | sossessesisssssesssssossssssssssssesss (O OO 0
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statement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............. (written $.....289,219,350).........uuevueeeeeieeieeeee et sesses s eee st | eerienienes 318,951,536 | .............. 305,513,504 |........... 1,953,551,081
1.2 Assumed........ (WHIttEN $.....450,169,137).c..ecceeeeeeeeeeecee sttt es st sess st st s st enssssnsans | svssssrseses 438,792,964 | .............. 407,241,926 | ........... 1,710,337,643
1.3 Ceded oo (written $ ..233,489,603 | .. ....241,175,012 ...1,364,488,040
14 Net..ennne (WHALEN $.....517,020,856)........c0veeveeereeereereeseeeseeesisssessesssesssnsssssssssssessnssnssnsssssssssssssssssann | onvsnssnnes 524,254,897 | .............. 471,580,418 | ........... 2,299,400,684
DEDUCTIONS:
2. Losses incurred (current accident year $.....300,396,921):
280 T =T TP U PP UT ST PPOPRTSPRPUTN PUTRPRPt 54,866,245 | ................ 73,328,273 | ........... 1,018,137,967
2.2 Assumed 171,473,800 | .. ....156,551,408 ..694,448,336
2.3 CRUBH. ...t R n sttt st | sretennensnead 46,944,039 |....cccouee. 61,226,803 | .... 743,456,013
2ANBL. ..ot ettt b a e bbb s e tans | oereseeseneans 179,396,007 | .............. 168,652,877 | .... 969,130,290
3. Loss adjustment expenses incurred..... ..69,041,377 | oo 62,781,776 ..309,095,633
4. Other underwriting expenses incurred............. ..198,104,819 | .. ....192,366,229 ..809,003,712
5. Aggregate write-ins for underwriting dedUCHIONS...........cccviiiiiciecesee s ssssenenns | eenenerenseensnsnierenenrens | oereeerenieieinieeresierernnd | eeveiinieiesssieesenesenns 0
6. Total underwriting deductions (LINES 2 throUGh 5)............ccreerrienririniinienensiseseisesneiseesssssessesssessssesessesssssnennes | coneennnnn. 446,542,203 | .............423,800,882 | ........... 2,087,229,636
7. Netincome Of PrOtECIEA CEIIS.........iviieieiiieieiciie ettt
8. Net underwriting gain (l0ss) (Line 1 mMINUS LINE 6 + LINE 7)....c..cvuiveieiiiiiiieicseeeee e .. 77,712,694
INVESTMENT INCOME
9. Net inveStMENt INCOME BAIMNEM............cveiiieecreceee ettt sttt bt ss st sasaesensnanssssssesenans | eeresesieassenes 40,898,816 | ................ 36,534,072 | ..cvvenene 181,487,225
10. Net realized capital gains (losses) less capital gains tax of $.....3,682,874..........cc.oveevercererrerieris e sesssseeesenss | coveerisriissenss (5,685,450) | ................ 20,029,142 27,667,244
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cuiviuiiiieiiiieieic ettt ss s b s bsans | essssessesnsas 35,213,367 |..oceveenne. 56,563,214 209,154,469
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged Off $.....87,177) ...t seeses | seeeveesseesseeeseas (187ATT) | v (853,416) ....(2,385,844)
13. Finance and service charges not inClUded iN PrEMIUMS..........coveviiirereiiieieieeie et ssse s sssese s nns | eressssssesessnsenns 201,952 | .o 188,084 | .... 794,195
14. Aggregate write-ins for MiSCEllANEOUS INCOME.........covuiiuiiiuiiieieic ettt snbens | sressnssnsesenas (1,710,876) | c.ocvvvrnnne, (1,813,497) ....(6,340,930)
15. Total other income (LINES 12 thTOUGN 14)........viiierrrieieissiee ettt sssss s sssessssssessesssssssssens | sessesssssssssans (1,696,101) [ ovvvvnrranenns (2,478,829) ..(7,932,579)
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCome taXxes (LINES 8 + 11+ 15). ...ttt aenas | orsesassenenes 111,229,960 | .............. 101,863,921 413,392,939
17. Dividends t0 POICYNOIAETS.........cvueuiiiieieicieiie ettt bbbt et s e bensns | sesstassessnssnsenas 188,285 | ..covvreriinas 122,092 1,092,182
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..cuiuiiieiriirieie st ssss st ssenns | stessessesnes 111,041,675 | .o, 101,741,829 | .... 412,300,758
19. Federal and foreign inCOME taXeS INCUITEA.............cuiueveevcrieeie ettt be st s s s ssssneas | rssssessesnsas 32,428,516 |......c......... 21,844,779 |.... 118,096,211
20. Netincome (Line 18 minus LiNg 19) (10 LINE 22)........covviiiriieieieisieieieissiesessissies e sssssssesssssssessesssssssessessns | ossessessesnes 78,613,159 | .covvrvvrne 79,897,050 | ..cvvvueee. 294,204,547
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDETr 31 PHIOr YEAI...........c.vuieeverireeeieeieireeeeee et sessns | sesveseenas 1,550,905,599 |........... 1,413,566,000 |........... 1,413,566,000
22. Netincome (from LINE 20)........cueuiuiiieiiiirieieiseieiss et b sttt 78,613,159 | .o 79,897,050 294,204,547
23. Net transfers (to) from Protected Cell @CCOUNES............c.cvcvieieeiccecce ettt sestesaes | saevsesissesseseesessessesanead (0 U 0

24,
25.
26.
27.
28.
29.
30.
31.
32.

33.

Change in net unrealized capital gains or (losses) less capital gains tax of §.....
Change in net unrealized foreign exchange capital gain (loss)

Change in net deferred INCOME taX.........cocviivcuiiiiice ettt bbb bbb nes
Change in NONAAMILEA BSSELS.........vururirrierireririeeee sttt sttt

Change in provision for reinsurance.

Change iN SUMPIUS NOLES......ceueerivceeireiieeeeteee ettt s bbbt

Surplus (contributed to) withdrawn from protected cells

Cumulative effect of changes in accouNting PriNCIPIES...........vvreererriririreere ettt

Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

32.3 TranSfErred t0 SUIPIUS.........cvuevueieieieiectitsite ettt ettt bbbt as

Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (Stock Dividend)...

(495,955).

.................. 1,409,384
................. (1,787,445)

981,203 |..
(614,719)| .

....... 189,190

................. (2,021,127)] ...

.................. 1,537,200

(17,490,008) .

....(8,357,196)
..1,480,265

33.3 Transferred from CAPItAL...........cc.ccuriiireiiirieiec ettt
34. Net remittances from or (t0) HOME OffiCE..........ocveieiciieieceses ettt benas | stessesissessesesessssasssneand (0 0]...
35. Dividends to stockholders ...(30,000,000) | .. .(25,000,000)|. ..(90,000,000)
36. ChaNGe iN trEASUNY STOCK........cvuveererrireiieiessieiieissstsses sttt ss sttt ses st nssnsne | essessesssnssessensansanssessan 0 [ 0.
37. Aggregate write-ins for gains and I0SSES iN SUMPIUS...........cevueriuiieieieiieieie ettt s sssenes | sssssssssessesnd 6,899,067 |............... (12,819,482) (25,896,500)
38. Change in surplus as regards policyholders (Lines 22 through 37)......... 57,790,937 |.. 26,477,579 ..137,339,599
39. Surplus as regards policyholders, as of statement date (Lines 21 plUS 38)..........coeuirereiirieieiieeieessseeissienes | veveneenns 1,608,696,535 |........... 1,440,043,579 |........... 1,550,905,599
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 1,300,711 |..
1402. Miscellaneous expense............ (2,591173) | oo (420,582)|. (9,836,231)
1403, AMOTtiZation Of INEANGIDIES...........rviieerie ettt b st sse st snssessnts | sntsesessessnnennes (420,414) | ..ovvrrene (2,628,427) ..(1,681,824)
1498. Summary of remaining write-ins for Line 14 from OVErIOW PAJE........cccoviviiiirieiireeseeiesise e sesssesesssessenes | seessesssssssesesessssesseend 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) .(1,710,876) | ..
3701. Change in foreign EXChANGE FESEIVE..........c.ceviiivciiiicteeiee sttt et st st s tesennns | srebessssesesnand 6,899,067
3702.

3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page.
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)

25,896,500)
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CASH FLOW

Currer1t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..........c.ccueievcriesie ettt sse st s sssnes | suessesnsas 506,691,457 | ............ 487,113,371 | ........ 2,346,737,647
2. Netinvestment income... 36,644,253 33,756,756 ..184,315,947
3. MISCEIIANEOUS INCOME.......covuieiieiiiietsiscieieteie sttt bbbttt s st st bt bt s st et s e s b s s bene 423,602 ...(3,293,759) | ..ovvrrnn. 572,121
4. Total (LINES 1 thTOUGN 3)..c.vouieieeiiiieiisiieit ittt bbbt | ebseeiseins 543,759,311 | coevvvnee. 517,576,368 | ......... 2,531,625,715
5. Benefit and 10SS related PAYMENLS...........cocvivieiecicicee ettt sttt tnans | eereseesanes 195,081,976 | ............ 286,664,142 | ............ 978,116,567
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.............ccocueeueievecurieieiicee e | ceveveians 274,708,328 | ............ 263,971,420 | ......... 1,000,712,407
8. Dividends paid t0 POICYNOIAETS. ........cviveiiricieie et 188,285 122,092 | .oovveene 1,092,182
9.  Federal and foreign income taxes paid (recovered) net of $... ....21,547,891 6,939,828 | ............ 127,641,467
10, Total (LINES 5 HMOUGN 9)....cuvvuiirieriieiii ittt | entenea 491,526,481 | ............ 557,697,482 | ........ 2,107,562,622
11, Net cash from operations (Line 4 MINUS LINE 10)........coruriiinierririnincieisiseineisisecssses sttt ssessessssssssessens | sesesssesseses 52,232,831 | ccovovvenen. (40,121,114 | ...oevcc 424,063,092
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS....eoeeiei bbbttt | aeisneenees 122,485,197 | ............ 103,279,771 448,396,936
12.2 Stocks 60,048,722 70,143,126 ..204,122,953
12,3 MOMGAGE I0ANS.......coiceeieeiicice sttt sse st sssesessnsssessnsesensnsnsensnn | srerenrerensnnns 2y 097,380 | vevervevernnnnnn 1,260,892 | 1o 44,731,723
124 REAIBSHALE.........oeeecveceete ettt et es st enastenen s sssstesensnaesssensesennsesessnannanns | serenreressninssseninrenensniD | evererernnensnD, 085,362 | v 13,627,245
12.5  Other INVESIE @SSELS.......ourvvuiruiiiieiiecieci ettt | seiseesneesees 1,781,541 | e 4,330,361 | .ooovvrnnne 45,770,226
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS...........cccccevveverieienisieiereeiens | e (297,265) | ..cvovvrerriens 87,868 | ....ccoovvrrnnn (611,170)
12.7  MISCEIIANEOUS PIOCEEUS........cocveviivvicrcieiitie ettt s bbb bbb s b s s s s sssebesnsenens | sbsssesessnsesesssssresnsenas [V 29,821,056 | .............. 13,379,972
12.8  Total investment proceeds (LINES 12,110 12.7) ..ottt snsenes | sbessesinnns 186,115,530 | ..c.coveve. 214,908,136 | ............ 769,417,886
13.  Cost of investments acquired (long-term only):
131 BONAS ..otttk | eeiseeianes 219,461,236 | ............ 275,135,659 | .......c.... 691,861,714
132 SHOCKS . vueeeeree ettt ntentn | ensnesnssend 44897314 | ............. 33,236,116 | ............ 242,651,601
13.3 MOMGAGE I0BNS.......ouveiiiiieicetee ettt bbbt bbbt s st s sntenas | sbsnsesaensenas 9,621,275 | coveverne. 1,425,235 | ... 16,453,598
134 REAIESIALE. ... ettt ensnntnns | esseneseseran 2,694,985 | ..cccovvnenee 2,942,894 | .............. 11,440,834
13.5  Other INVESLEA ASSELS........ureuiiriireieie sttt sntnnts | enbsentannian 29,628,916 | ....cccoouue. 32,107,147 | .......c.... 121,960,658
13.6  MiSCEllaNEOUS APPIICALIONS. .........cvveiveiirceeiriicteieeeie sttt bbbt es s sese s st s s snsessnnns | sbessssesssnns 7,040,781 | oo (U [P 91,612
13.7 Total investments acquired (LINES 13.110 13.6).......cuurrurririiniiniineieeissisesseisessessessssssesssssssesssessessssssssns | seesssessees 313,344,508 | ............ 344,847,050 | ......... 1,084,460,018
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 Line 13.7 and LINE 14)........ccccovvierieriniieieiesieiesssssseessssseesesssesseses | seesesees (127,228,978) | ........... (129,938,914) | ........... (315,042,132)
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.uiviiiiiiiciiciie bbbt | evbesienin 30,000,000 | ..c.ovvenne. 25,000,000 | .cooovreneene 90,000,000
16.6  Other cash provided (APPHE).........c..ereurerriiiriiirise ittt sssssnssenns | snbsssssenas 38,107,764 | ............ 110,286,743 | ...ooovvevne 33,481,801
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c..cccouevnenas 8,107,764 | .............. 87,471,499 | ............. (56,518,199)
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 (66,888,384) | ............. (82,588,530) | .............. 52,502,761
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ...ttt bbbt | sebseisnes 258,763,137 | ..cceeuve. 206,260,376 | ............ 206,260,376
19.2  End of period (LN 18 PIUS LINE 19.1).....vuiiiieiirieierirsse sttt sttt ssssssssessssssessessnes | sesssssessns 191,874,753 | ............ 123,671,846 | ............ 258,763,137
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of @QUILY SECUMEIES.......cvvuevreiiieiieieieieie ettt ensesenes | setessansennes 17,236,276 9,702,670
20.0002  Exchange of debt securities 16,975,298 ..6,143,553
20.0003  Exchange of debt t0 €qUItY SECUMHES. .........eviviieiieieiiise et 4,130,630
20.0004  Miscellaneous expense (PUFChASE ACCTUAI).........cueviuerreriuiieieieiisesiee sttt nsns 3,000,000
20.0005  Stock based compensation...............c....... ..2,290,288 ..7,614,696
20.0006 Company owned life insurance. ..1,300,711 .0
20.0007  Amortization of intangibles............cccouvvvrerrirennnn. 420,414 ..1,681,824
20.0008  Securities acquired in paid in kind interest payment 112,234 541,023
20.0009  Interest payment offset by a premium tax credit 15,333) (19,761)
20.0010  Exchange of debt to other invested assets securities... .0 212,756
20.0011  Sinking fund payments offset by a premium tax credit. 0 (80,234)
20.0012  Securities acquired from dividends/return of capital distribULION. ..........cccccciiciciiieicccceee s | e 0 [ v 73,078 | o 0

Qo5




Statement for March 31, 2016 of the GREAT AMERlCAN |NSURANCE COMPANY

1.) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

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

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

State of Domicile 2016 2015
Net income state basis Ohio $ 78,613,159 $ 294,204,547
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Net income, NAIC SAP $ 78,613,159 $ 294,204,547
Statutory surplus state basis Ohio $1,608,696,535 $1,550,905,599
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Statutory surplus, NAIC SAP $1,608,696,535 $1,550,905,599

No significant change.
Accounting Policies

Loan-backed securities with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all
others are stated at the lower of amortized cost or fair value. For residential mortgage-backed securities (RMBS),
commercial mortgage-backed securities (CMBS) and loan-backed and structured securities (LBASS), the NAIC
has retained third-party investment management firms to assist in the determination of the appropriate NAIC
designations and Book Adjusted Carrying Values based not only on the probability of loss, but also the severity of
loss. Those RMBS, CMBS and LBASS securities that are not modeled but receive a current year Acceptable
Rating Organizations (ARO) rating are subject to the Modified FE process which determines the appropriate NAIC
designations and Book Adjusted Carrying Values.

Going Concern

After review of the Company’s financial condition, management has no doubts about the Company’s ability to
continue as a going concern.

2.) ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant change.

3.) BUSINESS COMBINATIONS AND GOODWILL

No significant change.

4.) DISCONTINUED OPERATIONS

No significant change.

5.) INVESTMENTS

A-C.

D.

No significant change.

Loan-Backed Securities

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 2016.

3. The following table shows each loan-backed security with a credit-related other-than-temporary impairment
(“OTTI") recognized during 2016:

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
16162XAD9 707,379 595,731 18,615 688,764 688,764 3/31/2016
47232DAA0 3,615,960 3,449,654 166,306 3,449,654 2,711,967 3/31/2016
47232DAB8 738,720 409,663 329,057 409,663 409,663 3/31/2016
75970JAD8 1,315,948 602,205 112,650 1,203,298 1,203,298 3/31/2016
TOTAL XXXX XXXX 626,628 XXXX XXXX XXXX
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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 $ (13,213,093)

2. 12 months or longer $ (13,522,181)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 424,155,720

2. 12 months or longer $ 182,195,382

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 March 31, 2016. The Company has the intent to hold such securities until
they recover in value or mature.

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

F—H. No significant change.

. Working Capital Finance Investments — Not applicable.

J. Offsetting and Netting of Assets and Liabilities:
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset Statements
(1) Assets
Derivatives — crop futures $ 56,725 $ 56,725 $ -
(2) Liabilities
Derivatives — crop futures $ 112,013 $ 56,725 $ 55,288
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 2016, 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 March 31, 2016 was $158,993. 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 2016, 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 ($670,006).
The net realized capital loss recognized during the reporting period resulting from settlement of derivatives was $7,040,781.

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
03/15/2016 $ 30,000,000 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.
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12.) RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plans

The Company does not have any defined benefit plans.

B - F. No significant change.

13.) CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

A —C. No significant change.

D. The Company paid the following dividends to American Financial Group, Inc.:
Date Amount Type
03/15/2016 $ 30,000,000 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 2016.
B. Transfer and Servicing of Financial Assets — Not applicable.
C. The Company was not involved in any wash sale transactions during 2016.

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

Q06.2



Statement for March 31, 2016 of the GREAT AMERlCAN |NSURANCE COMPANY

the prices obtained, these investment managers consider widely published indices (as benchmarks),
recent trades, changes in interest rates, general economic conditions and the credit quality of the specific
issuers. In addition, AMMC communicates directly with the pricing service regarding the methods and
assumptions used in pricing, including verifying, on a test basis, the inputs used by the service to value

specific securities.

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

Description Level 1 Level 2 Level 3 Total
a. Assets at Fair Value
Bonds:
U.S. Government and governmental agencies $ -8 - $ - $ -
States, municipalities and political subdivisions - 6,172,717 - 6,172,717
Foreign government - - - -
Residential MBS - 16,856,489 - 16,856,489
Commercial MBS - - - -
Asset backed securities - 157,293 6,270,042 6,427,335
All other bonds - 55,803,458 2,193,971 57,997,429
Total Bonds $ - $ 78,989,957 $ 8,464,013 $ 87,453,970
Preferred stocks 134,209,269 24,243,854 - 158,453,123
Non-affiliated common stocks 432,456,069 6,112,001 58,619,534 497,187,604
Affiliated common stock - - - -
Other investments - - - -
Derivative assets - 207,136 - 207,136
Total Assets Accounted for at Fair Value $ 566,665,338 $109,552,948 $ 67,083,547 $743,301,833
b. Liabilities at Fair Value
Derivative liabilities 55,288 - - 55,288
Total Liabilities at Fair Value $ 55288 $ - $ - $ 55,288

All transfers between fair value levels occur at the end of the quarter. Transfers between Level 1 and Level
2 were a result of increases or decreases in trade frequency. During 2016 there was 1 preferred stock with
a fair value of $4,584,000 transferred from level 1 to level 2. In addition, there was 1 preferred stock with a
fair value of $2,124,000 transferred from level 2 to level 1.

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

Total Gains Total Gains
Beginning Transfers Transfers and (Losses) and (Losses) Ending
Balance at into out of included in included in Balance
Description 1/1/2016 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 3/31/2016
U.S. Government and
governmental agencies $ -3 - 8 $ - $ - 8 -3 $ $ - $
States, municipalities and
political subdivisions
Residential MBS - - - - -
Asset backed securities 4,185,000 2,480,292 - 23,593 (418,843) - 6,270,042
All other bonds 3,402,210 - (1,078,790) 2,945 16,166 (148,560) 2,193,971
Preferred stocks - - - - - - -
Non-affiliated common stocks 63,748,193 - - (4,500,470) 187,061 366,000 (1,181,250) 58,619,534
Total $ 71,335,403 $ 2,480,292 $ (1,078,790) $ (4,473,932) $ (215,616) $ 366,000 $ $(1,329,810) $ - $ 67,083,547
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
governmental agencies $ 9,542,333 $ 9,514,029 $ 9,532,883 $ 9,450 $ - $ -
States, municipalities and
political subdivisions 1,237,578,040 1,191,766,599 - 1,221,070,200 16,507,840 -
Foreign government 127,154,160 153,618,526 - 127,154,160 - -
Residential MBS 483,614,422 441,904,327 - 455,144,365 28,470,057 -
Commercial MBS 119,478,168 116,768,918 - 117,028,329 2,449,839 -
Asset backed securities 528,134,700 533,345,016 - 447,284,988 80,849,712 -
All other bonds 477,401,025 469,630,280 8,964,130 438,552,278 29,884,617 -
Total Bonds $2,982,902,848  $2,916,547,695 $ 18,497,013  $2,806,243,770 $ 158,162,065 $ -
Preferred stocks 212,628,940 208,216,727 164,877,857 28,706,448 19,044,635 -
Non-affiliated common stocks 497,187,604 497,187,604 432,456,069 6,112,001 58,619,534 -
Affiliated common stocks 243,018,019 243,018,019 - 243,018,019 - -
Mortgage loans 213,195,000 212,188,668 - - 213,195,000 -
Derivative assets 207,136 207,136 - 207,136 - -
Derivative liabilities (55,288) (55,288) (55,288) - - -
Total Financial Instruments $4,149,084,259  $4,077,310,561 $ 615,775,651  $3,084,287,374 $ 449,021,234
D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this

classification.
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21.) OTHER ITEMS

In March 2016, American Financial Group proposed to acquire all the outstanding common shares of National Interstate
Corporation that are not currently owned by the Company for $30 per share. The aggregate purchase price would be
approximately $293 million.

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to March 31, 2016, which may have a material effect on the financial condition
of the Company.

23.) REINSURANCE

No significant change.

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 $52 million
and $28 million as of March 31, 2016 and March 31, 2015, respectively (see page Q14).

For 2016, the $52 million decrease in reserves for prior years is primarily attributed to (i) $47 million of favorable
development relating to the multiple peril crop insurance business and (ii) $4 million of favorable development relating to the
directors & officers liability business (other liability — claims made).

For 2015, the $28 million decrease in reserves for prior years is primarily attributed to $26 million of favorable development
relating to the multiple peril crop insurance business.

26.) INTERCOMPANY POOLING ARRANGEMENTS

No significant change.

27.) STRUCTURED SETTLEMENTS

No significant change.

28.) HEALTH CARE RECEIVABLES

No significant change.

29.) PARTICIPATING POLICIES

No significant change.

30.) PREMIUM DEFICIENCY RESERVES

No significant change.

31.) HIGH DEDUCTIBLES

No significant change.

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

No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES

No significant change.

34.) SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

35.) MULTIPLE PERIL CROP INSURANCE

No significant change.

36.) EINANCIAL GUARANTY INSURANCE

The Company does not write financial guaranty insurance.
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4.1
4.2

6.1
6.2

6.3

6.4

6.5

6.6
741
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8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

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

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

GENERAL

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Yes[ ]

Yes [

Yes[ ]

No[X]
] Nof[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.

Not applicable

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

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes[X] No[ ]

Yes[ ]

Yes|[ ]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
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.
Not applicable

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

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

By what department or departments?
Ohio Department of Insurance

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

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:
Not applicable

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Not applicable

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2011

1 NAT]

1

2/31/2011

01/25/2013

Yes[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes[X

NIA[X]
NIA[X]

No[X]

No[X]

1 No[]

1

Affiliate Name

Location (City, State)

2

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?

(=20 ")

)
)
)
)

T B 5 T =

e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:
Not applicable

Compliance with applicable governmental laws, rules and regulations;

Has the code of ethics for senior managers been amended?

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

Not applicable

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Not applicable

Qo7

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [ X

Yes|[ ]

Yes| ]

1 No[]

No[X]

No[X]
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10.1
10.2

141

11.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
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: $ 224197
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: $ 89,356,783
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] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 515,327,479 543,655,758
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 28,198,957 27,897,381
14.26 All Other 30,558,047 31,064,399
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 574,084,483 $ 602,617,538
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.
See Note 8.
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, Il - 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 Investment Analysis Office been followed? Yes[ ] No[X]
18.2 If no, list exceptions:

535555772 Links Global Holdings LLC 13.50% 07/23/2018, 680633270 LAI/OLG Finance TL 14.00 06/30/2020
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3.1
32

4.1

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 1
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
Operating Percentages:

5.1 A&H loss percent 44.400%

5.2 A&H cost containment percent 11.800%

5.3 A&H expense percent excluding cost containment expenses 33.300%
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
3

1 2 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

Harvest Reinsurance Services INC..........ccvvncrneenerncneineesiseseeseeene Unauthorized.... 0
Indiana Workers Comp................ . |Unauthorized.... 0.
Pacific Capital INSUraNCe CO......cveviviriieiiisiisieisei st ssessneeneas Unauthorized.... | .......... 0
AA-5480020......... Ace Jerneh Insurance Berhad...........c.ocooerennenenicennreneneseseseseeseseseenennnees | MYSaiiai, Unauthorized.... | .......... 0
. 100-0000000.......... Archipelago Insurance Ltd Unauthorized.... .0.
00-0000000.......... Harbour Insurance PTE Ltd.........ccoieinrene s Unauthorized.... | .......... 0
AA-5420015......... Hyundai Maring & Fire INS CO Ltd.........covrverrerrerierreeecseseeeseeeeiiene Unauthorized.... | .......... 0
. |AA-5344106......... ICICI Lombard General Insurance Co Ltd . ..|Unauthorized... 0.
AA-1120105......... Lloyd's Syndicate NUMBEr 1110.........cccrrunrrrreenrneineireeneeneessesssneesessssnssssssssssssensssesssenns | GBRuciriiins Authorized........ | coooeee 0
AA-1120131......... Lloyd's Syndicate NUMber 1897..........ccccoovvnrnrincnrnrirnneenessisssnesesesssensesssssssssssesssssenens | GBRuciriiis Authorized........ | coooeeee 0
... |AA-3191303......... Maumee Valley Re LEd..........cocorrrurrrnirrireinineenereineneseieensessesessseseesssssssessnsssessessssssessns | BMUuioviincs Unauthorized... 0.
.... |AA-5760004......... NTUC Income Insurance Co-Operative Limited.............cccorrrrrinrnrrrnenrnnrnncncresninnnenns | SGPcine Unauthorized.... 0.
. |AA-5760035......... Overseas AssUrance Corp Ltd..........coerrrrrinininrnrrenrneseesseseesesseneesssesssnssesssssensnns | OGP enienens Unauthorized.... 0.
00-0000000.......... Scor Reinsurance Asia-Pacific PTE Ltd...........cccocoeveveerieescsieccseeeeeeessesessesiesens | OGP, Unauthorized.... | .......... 0
AA-5320005......... Sompo Japan Nipponkoa Reinsurance Co Ltd.........ccccoeeeerrnrrreneneererneneneerseeeseeseesenenes | HKGuinn Unauthorized.... | .......... 0
. |AA-1370020......... Swiss Re International SE .. |Unauthorized.... .0.
AA-5280055......... Taian INSUranCce €O Lid..........ourururereereereieeeseire et esesssesssenenn Unauthorized.... | .......... 0

AA-5780001......... Tokio Marine Ins (Thailand) Public Co Ltd.........ccccocureureneeneernineenereieeneneeseerseeneeseessnneenens | THA i, Unauthorized.... | .......... (1SS DO
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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|..... Lo | e 4,401,642 | ...covoeee 4,306,367 | ..coovvrrrnn. 1,076,327 778,966 21,625,637 | c.covvornne. 18,920,479
2. Alaska......connrinninnien, AK]....... [ T 625,190 | oo 453,690 121,526 2,283,105 | oo 1,410,278
3. ANZONA....cieiereeesens AZ|..... Lo | e 2,971,847 | oo 3,352,784 | oo 1,237,765 | oo 340,918 | oo 25,742,066 | ............... 23,587,863
4. Arkansas..........ccineinnes AR |...... Lo | e 2,378,313 | oo 1,589,157 | oovvererrns 1,683,509 3,151,912 7,595,251 | o 6,412,959
5. California......cc..coevvrrrrrirniennes CAl... U PR 41,104,102 | oo 32,685,897 | ..o 22,439,921 12,133,337 141,108,116 | ............. 151,028,114
6. Colorado.......ccccovvurrrurrirnrinnes CO |....... Lo | e 5,268,583 | ...ooovrinns 5,429,027 | oo 1,413,351 | oo 4.877,329 | oo 21,029,977 | coovvvene 13,956,818
7. ConnecticUt.........ccooerrvrrrrrnnnn. CT|....... O T 2,046,858 | ....cooovrrnne 2474276 | v 151,869 397,570 9,109,404 | ....oevvene. 10,955,289
8. Delaware........ccoconernereneen. DE | i Lo | v 1,073,700 | oo 6,914,957 | oo 6,460,298 ...6,377,791 48,890,362 | ...covvvune. 57,345,284
9. District of Columbia............... DC|....... Lo | e 2,126,039 | oo 1,590,298 | ...oovverirnns 551,944 | .o 290,515 | covorreerinnn 6,977,024 | ..covvvnne 7,267,798
10, Florida.. ..o, FL|...... [ P 15,580,403 | .....coouunee. 13,965,366 | ...covvvvvnenn. 6,916,144 10,090,529 54,439,558 | ............... 63,235,067
11, GEOIGi. .o GA ... Lo | e 7,741,005 | .oovvrrnnnn 6,423,339 | oo 4,635,722 12,409,896 26,922,171 | coovrernne 24,045,195
12, Hawaii....ocoveeeeene Hi ... Lo | v 1,498,173 | oo 1,519,906 | .ooovvvvvrnrirs 533,278 | oo 809,870 | cooovverierns 5,617,069 | ..covvrrernnen 6,989,809
13, 1daho... s Df... O S 1,534,841 | oo 1,331,697 | e 339,352 2,001,888 | .ooovrrennns 4974879 | .oovvne. 5,208,224
14. lllinois... wll [ L.... .10,298,684 | .... ...11,598,105 ...40,613,217 .32,884,075 ...63,138,855 ....68,623,632
15, Indiana.......occoovvreerierenn. INT....... Lo | e 3,223,948 | oo 4,223,805 30,167,802 13,564,199 14,395,579 14,526,894
16, 1OWa.cceceeecrccncneneneene /A [ Lo | e 9,586,402 | ..coovvvriinne 1,935,846 8,926,129 ...122,589,283 13,832,378 21,724,435
17. Kansas......ccooevnevnricneeeen KS | i Lo | e 5,950,133 | .... ...12,835,384 ..3,379,548 113,125,918 ...15,031,230 ....22,580,766
18. Kentucky......coocvvvrverrvcrrnennn KY i Lo | e 3,058,266 | ....ocvreinnes 3,480,331 3,320,733 1,552,268 10,867,196 15,309,679
19.  Louisiana.........coocoveerevrererennn. LA|...... Lo | s 2,980,295 | ..covviviinne 3,125,143 | v 1,033,141 | o 945,591 | oo 3,386,524 | ..oovvirrine 5,514,833
20, Maine.....ocverererrirrirririninne ME ... [T I 750,476 | oo 613,252 | oo 444,078 147,706 1,011,124 | oo 888,156
21, Maryland........cooooorinrinninnn. MD|..... Lo | s 4,420,491 | oo AAT6,779 | oo 509,980 286,192 25,936,561 | ..oovorennee 24,158,218
22. Massachusetts...........c.ccc....... MA|...... Lo | e 8,138,773 | covvvvvrerrrnns 7,986,819 | .ovvereerinn 1,095,557 | coovvverrnnn. 2,514,082 | .....ccouu.... 19,135,938 | ..oovvveee. 23,556,730
23. Michigan........ccccooeneinrinrinnnnn. Ml ....... Lo | e 10,352,776 | wovvvcvvene 8,916,648 | ....coovoerenne 4,767,050 11,097,263 34,395,635 | oo 29,165,683
24, MIinnesota........cccoevrerererenns MN |....... Lo | e 3,346,161 | ooovvrrrnnes 3,447,598 | ..oovvrinnn 6,000,547 44,415,811 18,568,303 | ...ocvvveee. 19,643,244
25, MiSSISSIPPI...eoueereereerrireinnes MS|....... Lo | e 1,553,334 | .o 1,647 847 | oo 480,748 | ..o, 307,989 | ..o 28,839,340 | ..o 10,011,647
26.  MiSSOUMi.....oovvererierrirrirnnnn. MO ... O T 6,344,801 | coooevrrrrnnn 8,175219 | ovvevrrec. 14,525,333 ...9,518,350 25,982,134 | ..cooeeee. 22,662,571
27. Montana........ccccoveemierneerneennees MT |....... Lo | e 995,215 | coovvirris 1,258,622 | ..oovovvirs 319,869 316,868 2,716,789 | .o 4,516,811
28.  Nebraska..........ccooomrvrnrrerinnns NE|...... Lo | oo 911,103 | oo 802,795 | .oovrrrrinnn 2,914,838 | ...ccovvnve. 26,534,308 | ......ccovvnen. 4,946,986 | ......cccoooue.. 9,763,555
29.  Nevada.....comomrrmerneirneenees NV ... Lo | v 1,759,191 | oo 1,786,467 | ...oovvvvrrne. 1,124,954 10,120,899 11,850,800 | ..coovvvnnee. 10,947,868
30. New Hampshire.........ccooeen... NH]|....... Lo | e 423,519 | oo 332,569 3,038,616 | .cooovvrrrene 2,726,222
31, New Jersey.....owrniinneins NJ [ Lo | e 6,772,564 | ...coeveennc 6,062,283 | ...ocovvrviennee 1,095,274 | ..o 1,210,800 | ..ocovvcennee 35,874,528 | ......cccoonc. 31,739,820
32, New MeXico.......ccovverrrenrennes NM |....... Lo | s 802,337 | cooverren 969,455 | ..oovrireininnn (55,342) 4,065,384 | ...ccoovrennnn 4,145,210
33.  New York..... SNY [ L.... 24,644,097 | .... ...23,242,532 ..5,972,581 5,580,167 ...78,843,876 ....13,148,597
34.  North Carolina.........ccccocuene. NC|....... Lo | e 5,582,200 | ..ocoovvrnnn 6,770,589 2,867,634 3,362,893 24,186,133 24,224,644
35.  North Dakota..........cccceseveneee.ND | e [ I 718,024 | oo 567,326 2,498,160 7,201,892 6,398,284 | .....ccoovvvnne 5,168,201
36.  Ohi0....oooererirrireiseieeen OH [ L. ....5,940,009 5,726,225 | ... ..4,530,635 4,680,417 ...25,911,959 ...22,672,814
37.  Oklahoma......ccccooevnevneirnenn. OK | i Lo | v 7,144,659 9,674,273 | v 915,610 1,828,617 13,708,478 11,662,895
38, Oregon.....coecvevemmrennrennenn OR | i Lo | e 3,164,020 | ..coovvrnee 2,289,227 2,112,977 1,258,376 20,729,864 22,326,665
39.  Pennsylvania.........cccooerne. PA | i L.... 10,231,402 | .... 9,664,589 | ... ..2,705,649 1,755,110 ...41,269,099 ....36,585,816
40. Rhode Island.............ccccooeeee. R e Lo | o 911,897 | oo 789,490 | oo 158,158 227,006 | .cocovveerennes 1,871,065 | ...oovvvennns 4,837,015
41.  South Carolina..........ccccseer0e. SC | e Lo | v 2,618,799 | oo 2,254,280 | oo T73574 | oo 159,612 | coovvevriens 3,754,444 | ... 2,715,629
42.  South Dakota...........cccceneere.SD | e Lot | o 392,400 | oo 649,556 | ...ccooovrrrnnn 3,676,228 11,364,868 | ..ooovvvrnnne 8,994,589 | ....ccoovvinne 3,528,527
43, Tennessee.......couermerneeneee IN | o, Lo | e 376,775 | oo 3,051,570 | .oovvvrererinee 2,095,644 1,020,494 13,281,722 | ..o 16,431,180
Y - O X e Lo | e 22,058,629 | .....ccceeone.. 23,229,053 | ...ooooerirnns 6,045,368 | ...ccooovrennes 5,647,885 | ... 72,152,834 | ..cccceenne. 70,480,998
45, Utah....cocovercen, uT|..... Lo | v 1,494,590 | ...coooovvrnnee. 1,121,497 | oo 487,727 | oo 159,423 | ...cooeereern. 7,862,548 | e 6,982,051
46.  Vermont..........cocooreerieniennenn. VT | Lot | e 143,083 | oo 146,573 | oo 24429 | i (2,479)| .... 348,419 | o 393,973
47, VIrginia.. ..o VA|..... Lo | e 3,504,532 | .cooovirinnns 3,651,080 | .ooooveririnn 1,296,748 | ..o 660,464 | ......c...c.... 36,146,194 | ............... 22,990,003
48.  Washington.........cccccocunrunnen. WA[...... Lo | e 6,323,593 | oo 6,641,144 | .o 3,039,463 ...1,448,853 RATTTT3 | e 33,780,718
49.  West Virginia..........ccc.ovvuene. WV |....... Lo | s 832,935 | oo 647,272 1,823,311 | oo 1,922,243
50.  WiISCONSIN......orvvmrirrirrierienes WI....... Lo | e 2,913,076 | .cooverenne 2,895,066 | ..cooovrerienne 3,254,817 | v 18,573,627 | .ooovvrennn. 15,999,900 | ..coovvvnnce. 14,561,073
51, WYOMING.....ooovrvrerreirerrireieens L
52.  American Samoa............c..c....
53, GUAM..eerereeereeeeeeeenes
54.  Puerto RiCO.......cocnvviriircrins
55.  US Virgin Islands.
56.  Northern Mariana Islands
57. Canada........ccomrrmrirnrnnncs CAN |....... Lo | e 9,655,197 | ..ooovvvennen. 11,179,163 | oo 4,737,021 | oo TATT616 | oo 28,598,051 | ..ovvornne 36,701,891
58.  Aggregate Other Alien............ OT |0 XXX | i 7,188,505 | ..o 606,012 | .o (1,978,545) | oooovvvnirnis (98,714) | oo 4,094,762 | ...ccoovvnnnns 1,093,097
59, TotalS....coevrrrrrieierierenieeiies [CY IR T [— 289,219,350 | ............. 280,749,438 | ............. 213,515,021 | ............. 418,096,174 | .......... 1,153,248,348 | .......... 1,146,540,069
DETAILS OF WRITE-INS
58001. SGP SINGAPORE..........cccoourens | wuvee XXX. 16,982,652 | ..o 255,019 [0 [ 2,388,372 | 55,362
58002. GBR UNITED KINGDOM............ | ..... )9, PR 157,970 | .o 518,020 | .iiiiiiinennn25,933 | 12,194 | 1,000,171 623,015
58003. NLD NETHERLANDS.........ccccee. | wevee XXX | v 47,883 | .oiiiieiieeenn87,093 | (2,259,497) | e (110,908) [ o 545,595 | ...cooiriiirrii 302,924
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | e 0 [ e 899 | e 0 | e {1 160,624 | ...cocvevvvrernn 111,797
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | e 7,188,505 | ..o 606,012 | ..o (1,978,545) | vvvvenirniis (98,714)| .ovvvvren 4,094,762 | oo 1,093,097
(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 March 31, 2016 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

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 98-1073776
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 March 31, 2016 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

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

L

L

I

AAG Insurance Agency, Inc.

Ceres Group, Inc.
Continental General Corporation
QQAgency of Texas, Inc.

Great American Advisors, Inc.

Great American Life Insurance Company *

Aerielle IP Holdings, LLC »

Aerielle, LLC »

Annuity Investors Life Insurance Company *

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

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GA Key Lime, 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.

Great American Holding, Inc.

o

* Denotes insurer

Agricultural Services, LLC
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *

Mid-Continent 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

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
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
OH 47-5618395
MD 20-4604276
FL 45-5565693
OH 31-1391777
FL 45-1144095
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 27-3062314
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 March 31, 2016 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Americ

Part 1 - Organizational Chart

an Financial Group, Inc.

Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)

\

Brothers Pennsylvanian Corporation
Brothers Property Management Corporation

Crescent Centre Apartments »

Crop Managers Insurance Agency, Inc.

Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.

El Aguila, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)

Farmers Crop Insurance Alliance, Inc.

FCIA Management Company, Inc.

Foreign Credit Insurance Association @

GAI Mexico Holdings, LLC

GAIl Warranty Company

GAIl Warranty Company of Florida

GAIl Warranty Company of Canada Inc.

Global Premier Finance Company

Great American Agency of Texas, Inc.

Great American Alliance Insurance Company *

Great American Assurance Company *

Great American Casualty Insurance Company *

Great American Contemporary Insurance Company *

Great American E & S Insurance Company *

Great American Fidelity Insurance Company *

Great American Insurance Agency, Inc.

Great American Insurance Company of New York *

Great American Lloyd's Insurance Company * @

Great American Lloyd's, Inc.

Great American Management Services, Inc.

Great American Protection Insurance Company *

Great American Re Inc.

Great American Security Insurance Company *

Great American Spirit Insurance Company *

Insurance (GB) Limited *

Key Largo Group, Inc.

National Interstate Corporation (51%)

* Denotes insurer

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

@ Company affiliated but not owned

# Participant in Lloyd'

s Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
" Total percentage owned by respective parent and other affiliated companies

Q11.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE Y

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

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

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members

31-1544320.. |0.... 0000944707 |NYSE................. American Financial Group, INC........cccoovvniirrniernnenns Ownership......... | v 0.000 |.ooverreereiereiseeneesesnenennenns | Qv
31-6549738.. | 0.... American Financial Capital Trust Il..........cccccovvereirennee. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc....
16-6543606.. |O.... American Financial Capital Trust lll.........cccoccvvvrrvirennee. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc....
16-6543609.. |0 . | American Financial Capital Trust IV... ..| American Financial Group, Inc. . | Ownership......... | ...100.000 |American Financial Group, Inc....
31-0996797.. |0.... American Financial Enterprises, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc....
31-0828578.. |0.... American Money Management Corporation.................. OH...coeeeee. NIA . American Financial Group, INC.........ccccveverrnririenenen. Ownership......... ...100.000 | American Financial Group, Inc....
27-1577326.. |0.... American Real Estate Capital Company, LLC.............. OH...ooeeee NIA .. American Money Management Corporation................ Ownership......... | ..... 80.000 | American Financial Group, Inc....
27-2829629.. |0.... MidMarket Capital Partners, LLC American Money Management Corporation................ Ownership........ | ... 65.000 | American Financial Group, Inc....
41-2112001.. |0 . |APU Holding Company.................. .... | American Financial Group, Inc......... ...100.000 | American Financial Group, Inc....
23-6000765.. |0 . | American Premier Underwriters, Inc... ..|APU Holding Company........ ...100.000 | American Financial Group, Inc....
23-6297584.. |0 . | The Associates of the Jersey Company .. | American Premier Underwriters, Inc ...100.000 | American Financial Group, Inc....
37-1094159.. |0.... Cal Coal, INC..vveeeeeeeeeeee e American Premier Underwriters, INC...........c.cccoevvvennee Ownership......... ...100.000 | American Financial Group, Inc....
95-2802826.. |0.... Great Southwest Corporation.............cccevereriinrnenns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
35-6001691.. |0 . | The Indianapolis Union Railway Company. .. | American Premier Underwriters, Inc . | Ownership. ...100.000 | American Financial Group, Inc....
13-6400464.. |0 . |Lehigh Valley Railroad Company............... ... | American Premier Underwriters, Inc ...100.000 | American Financial Group, Inc....
46-1665396.. |0 . | Pennsylvania Lehigh Oil & Gas Holdings LLC... .| Lehigh Valley Railroad Company..... .| ...100.000 | American Financial Group, Inc....
20-1548213.. |0.... Magnolia Alabama Holdings, INC..........cccoeverenrieneenn. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
20-1574094.. |0.... Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, INC...........ccccorevrienirnnnee Ownership......... ...100.000 | American Financial Group, Inc....
46-1852532.. | 0.... Michigan Oil & Gas Holdings, LLC American Premier Underwriters, INC...........cccocovveennen. Ownership......... ...100.000 | American Financial Group, Inc....
46-1480078.. |0.... Ohio Oil & Gas Holdings, LLC American Premier Underwriters, INC..........cccoevevivennne Ownership......... ...100.000 | American Financial Group, Inc....
13-6021353.. |0 . | The Owasco River Railway, Inc. .. | American Premier Underwriters, Inc. . | Ownership. ...100.000 | American Financial Group, Inc....
31-1236926.. |0.... PCC Real Estate, INC.........c.ccoveveveveieeieeeicreeeececeen American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
76-0080537.. |0.... PCC Technical Industries, Inc. American Premier Underwriters, INC..........cccccvcvevennnnne Ownership......... ...100.000 | American Financial Group, Inc....
31-1388401.. |0.... PCC Maryland Realty COrp........cccovvveerererrnrererseinnnns PCC Technical Industries, INC........cccoevvveierrerreenrinnnes Ownership......... ...100.000 | American Financial Group, Inc....
06-1209709.. | 0.... Penn Central Energy Management Company............... American Premier Underwriters, Inc Ownership......... ...100.000 |American Financial Group, Inc....
23-1537928.. |0 . |Penn Towers, INC.......ccoevvvvervicreieicenens .. | American Premier Underwriters, Inc . | Ownership. .| ...100.000 | American Financial Group, Inc....
46-3246684.. | 0.... Pennsylvania Oil & Gas Holdings, LLC American Premier Underwriters, INC...........cccccovvevnnnen. Ownership......... ...100.000 | American Financial Group, Inc....
23-6000766.. |0.... Pennsylvania-Reading Seashore Lines.............cccovueene American Premier Underwriters, INC.........c.ccoreureencnnes Ownership......... | ..... 66.670 | American Financial Group, Inc....
23-6207599.. |0.... Pittsburgh and Cross Creek Railroad Company............ American Premier Underwriters, INC.........c.ccocureenennee Ownership......... | ..... 83.000 | American Financial Group, Inc....
23-1707450.. |0.... Terminal Realty Penn Co..........ccocvvieenieinnicieiennns American Premier Underwriters, INC...........ccccovvrennee. Ownership......... ...100.000 | American Financial Group, Inc....
23-1675796.. |0 . | Waynesburg Southem Railroad Company. .... | American Premier Underwriters, Inc ...100.000 | American Financial Group, Inc....
98-1073776.. |0 . | GAl Insurance Company, Ltd..... ... |APU Holding Company. ...100.000 | American Financial Group, Inc....
..................... 0 . | Great American Specialty & Affinity Limited... .. | APU Holding Company ...100.000 | American Financial Group, Inc....
31-1446308.. |0.... Hangar Acquisition Corp APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....
91-1242743.. |0.... Premier Lease & Loan Services Insurance Agency, Inc. APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....
91-1508644.. | 0 . | Premier Lease & Loan Services of Canada, Inc............ WA.... ... |APU Holding Company ...100.000 |American Financial Group, Inc....
31-1262960.. |0 . | Risico Management Corporation . | DE. ..|APU Holding Company........ ...100.000 |American Financial Group, Inc....
31-0823725.. |0 . | Dixie Terminal Corporation..... ...|OH.... .. | American Financial Group, Inc. ...100.000 | American Financial Group, Inc....
98-0606803.. |0.... GAIl Holding Bermuda Ltd...........ccovuevrirmreririrrreineene BMU American Financial Group, Inc ...100.000 | American Financial Group, Inc....
98-0556144.. |0.... GAI Indemnity, Ltd.......cccoooviiereeeiieerceeeeeis GBR GAl Holding Bermuda Ltd ...100.000 | American Financial Group, Inc....
..................... 0.... Marketform Group Limited.............ccccoeevcriveeirircininnnnn | GBR GAl Holding Bermuda Ltd ...100.000 | American Financial Group, Inc.... |0...........
..................... 0.... Marketform Holdings Limited............cccccoeoeervenirinenn. | GBR Marketform Group Limited ...100.000 | American Financial Group, Inc.... |0...........
98-0412245.. |0.... Lavenham Underwriting Limited...........cccocoecvniiriinnne GBR Marketform Holdings Limited ...100.000 | American Financial Group, Inc.... |0...........




Statement for March 31, 2016 of the GREAT AMERICAN INSU RANCE 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 1 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| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Marketform Hong Kong Limited NIA. .o Marketform Holdings Limited ... | Ownership......... ...100.000 |American Financial Group, Inc....
. | Marketform Limited .|NIA... ... | Marketform Holdings Limited .... |Ownership......... | ...100.000 | American Financial Group, Inc....
Gabinete Marketform SL.... NIA. .o Marketform Limited.........cccooeerireriierieeeeeenes Ownership......... ...100.000 | American Financial Group, Inc....
Marketform Australia Pty Limited..........cccooeeviirnnnnns AUS.......... NIA. .o Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
Studio Marketform SRL NIA. .o Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
Marketform Management Services Limited.... NIA. .o 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.
AAG Insurance Agency, INC.........coeeereerreirernrnnininnes

... | Marketform Holdings Limited.... Ownership. ...100.000 | American Financial Group, Inc....
... | Marketform Holdings Limited... ...100.000 | American Financial Group, Inc....

.| Marketform Group Limited.... .| ...100.000 | American Financial Group, Inc....
American Financial Group, INC........cccevvvvvreiriinnnnn. Ownership......... ...100.000 | American Financial Group, Inc....

Great American Financial Resources, Inc.... Ownership......... ...100.000 |American Financial Group, Inc....

06-1356481..
31-1422717..

34-1017531.. . | Ceres Group, InC........cocvenne .. | Great American Financial Resources, Inc .. | Ownership. ...100.000 | American Financial Group, Inc....
47-0717079.. . | Continental General Corporation .. | Ceres Group, Inc.. ...100.000 | American Financial Group, Inc....
34-1947042.. . | QQAgency of Texas, Inc............ .. | Ceres Group, Inc ...100.000 | American Financial Group, Inc....
31-1395344.. Great American Advisors, Inc. Great American Financial Resources, Inc.... ... |Ownership......... ...100.000 | American Financial Group, Inc....
. 113-1935920.. Great American Life Insurance Company...........cccc...... Great American Financial Resources, Inc................... Ownership......... ...100.000 | American Financial Group, Inc....
45-2969767... . | Aerielle IP Holdings, LLC................... .. | Great American Life Insurance Company.... R 62.500 | American Financial Group, Inc....
26-4391696.. . |Aerielle, LLC........ooviveeecieieieins .. | Great American Life Insurance Company.... R 62.500 | American Financial Group, Inc....
. 131-1021738.. . | Annuity Investors Life Insurance Company.... . . | Great American Life Insurance Company.... ...100.000 | American Financial Group, Inc....
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC........ Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc....
27-0513333.. Bay Bridge Marina Management, LLC Great American Life Insurance Company................... Ownership......... | ..... 85.000 | American Financial Group, Inc....
20-1246122.. Brothers Management, LLC..........cccooovivrreniniinnenne Great American Life Insurance Company.................. Ownership......... | ..... 99.000 | American Financial Group, Inc....
45-3988240.. FT Liquidation, LLC........ccoeueerirrerreirerieireiseesereeeeneens Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....

47-5618395..
20-4604276..
45-5565693..

. | GA Key Lime, LLC
GALIC - Bay Bridge Marina, LLC
GALIC - Sorrento, LLC

.. | Great American Life Insurance Company.... .| Ownership......... | ..... 50.000 | American Financial Group, Inc....
Great American Life Insurance Company................... Ownership......... ...100.000 | American Financial Group, Inc....
Great American Life Insurance Company................... Ownership......... | ... 65.000 | American Financial Group, Inc....

31-1391777.. GALIC Brothers, Inc Great American Life Insurance Company................... Ownership......... | ..... 80.000 | American Financial Group, Inc....
45-1144095.. GALIC Pointe, LLC......cooveiierieieireieieseiesieseieiesneas Great American Life Insurance Company. Ownership......... | ..... 65.000 | American Financial Group, Inc....
26-3260520.. . | Manhattan National Holding Corporation... .. | Great American Life Insurance Company.... . | Ownership. ...100.000 | American Financial Group, Inc....

. |45-0252531.. . | Manhattan National Life Insurance Company. . |Manhattan National Holding Corporation..... ...100.000 | American Financial Group, Inc....

52-2179330.. . | Skipjack Marina Corp.........coeveveverririinnens ... | Great American Life Insurance Company. .| ...100.000 | American Financial Group, Inc....
42-1575938.. Great American Holding, Inc. American Financial Group, INC.........ccccocevreerereiinnen. Ownership......... ...100.000 |American Financial Group, Inc....
27-3062314.. Agricultural Services, LLC.......c.ccoviveriinineririnieineens Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc....

SRR

...... American Financial Group, Inc... " .131-0912199.. . | American Empire Surplus Lines Insurance Company... . | Great American Holding, Inc ...100.000 | American Financial Group, Inc....
...... American Financial Group, Inc... ...|37990... | 31-0973761.. . | American Empire Insurance Company... . | American Empire Surplus Lines Insurance Company. ...100.000 | American Financial Group, Inc....
0 59-1671722.. . | American Empire Underwriters, Inc.... .. | American Empire Insurance Company..............ccoee... ...100.000 | American Financial Group, Inc....
[0 SOOI IR 0.... GAI Australia Pty Ltd Great American Holding, INC.........ccccvviivnirieiriinnnns Ownership......... ...100.000 | American Financial Group, Inc....
0nrires | e [0 AA-1784136. |0.... Great American Intemational Insurance Limited........... Great American Holding, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc. .| 73-0556513.. | 0.... Mid-Continent Casualty Company............ccccoueuerivennes Great American Holding, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc. .|73-1406844.. | 0.... Mid-Continent Assurance Company............cccoeerveennns Mid-Continent Casualty Company............c.cccvvevveerneen. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc... . .| 38-3803661.. |0 . | Mid-Continent Excess and Surplus Insurance Company . |Mid-Continent Casualty Company... ... | Ownership......... | ...100.000 | American Financial Group, Inc....
0uiriris | ettt 30-0571535.. | 0.... Mid-Continent Specialty Insurance Services, Inc.......... Mid-Continent Casualty Company...........c.cccveuevenen. Ownership......... ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc. .| 73-0773259.. |0.... Oklahoma Surety Company. Mid-Continent Casualty Company...........c.cccveueveeen. Ownership......... ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc. . 195-2801326.. |0.... Republic Indemnity Company of America..................... (ST A Great American Holding, INC.........c.cccovcerininiireirnienne Ownership......... ...100.000 |American Financial Group, Inc....




Statement for March 31, 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE Y

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

2cio

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc.................. 43753... | 31-1054123.. | 0.... Republic Indemnity Company of Califomnia................... Republic Indemnity Company of America................... Ownership......... ...100.000 |American Financial Group, Inc....
B 0 59-1683711.. |0 . | Summit Consulting, LLC ... | Great American Holding, Inc. .............. . | Ownership. ...100.000 | American Financial Group, Inc....
[0 S 59-3385208.. |0.... Heritage Summit Healthcare, LLC...........ccccoooveirirnnnns Summit Consulting, LLC Ownership......... ...100.000 | American Financial Group, Inc....
59-3409855.. |0.... Summit Holding Southeast, InC..........ccocoveieniennnnee. Great American Holding, Inc. .......... Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc. . 159-1835212.. |0.... Bridgefield Employers Insurance Company.................. Summit Holding Southeast, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc. . 159-3269531.. |0.... Bridgefield Casualty Insurance Company...........cccc...... Bridgefield Employers Insurance Company................ Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc... . 131-0501234.. {0 . | Great American Insurance Company..... .. | American Financial Group, Inc................ ... | Ownership. ...100.000 | American Financial Group, Inc....
................................ 45-2969767.. |0 . | Aerielle IP Holdings, LLC............... .. | Great American Insurance Company... .| .....37.500 | American Financial Group, Inc....
26-4391696.. |0 . | Aerielle, LLC......ooovvievvreieiieiins .. | Great American Insurance Company... N 37.500 |American Financial Group, Inc....
31-1463075.. |0.... American Signature Underwriters, Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
59-2840291.. | 0.... Brothers Property Corporation.............c.ccvuerernireenes Great American Insurance Company..........cccveveenee Ownership........ | ..... 80.000 | American Financial Group, Inc....
.10 25-1754638.. |0 . | Brothers Pennsylvanian Corporation...... ... | Brothers Property Corporation...... ... | Ownership. ...100.000 | American Financial Group, Inc....
.10 59-2840294.. |0 . | Brothers Property Management Corporation.. .| Brothers Property Corporation..... ...100.000 | American Financial Group, Inc....
.10 20-4498054.. |0 . | Crescent Centre Apartments..................... .. | Great American Insurance Company... ...100.000 | American Financial Group, Inc....
[0 S 31-1277904.. | 0.... Crop Managers Insurance Agency, InC.........ccccoveenne KS..oiiine DS Great American Insurance Company...........ccccoeeeeninn Ownership......... ...100.000 | American Financial Group, Inc....
[0 S 31-0589001.. |0.... Dempsey & Siders Agency, Inc. Great American Insurance Company...........ccccoeeerenns Ownership......... ...100.000 | American Financial Group, Inc....
.10 31-1341668.. |0 . | Eden Park Insurance Brokers, Inc...... .. | Great American Insurance Company... ...100.000 | American Financial Group, Inc....
.10 .10 . | El Aguila, Compafiia de Seguros, S.A. de C.V.. ... | Great American Insurance Company........... ...100.000 | American Financial Group, Inc....
[0 I, 0 . | Financiadora de Primas Condor, S.A. de C.V .| El Aguila, Compaiiia de Seguros, S.A. de C.V o 99.000 | American Financial Group, Inc....

0 39-1404033.. [0 Farmers Crop Insurance Alliance, InC.........cccccvvurivnnns Great American Insurance Company............cc.cevveene Ownership......... ...100.000 | American Financial Group, Inc....

13-3628555.. |0.... FCIA Management Company, INC........ccccccvuveerieninnn. Great American Insurance Company............ccoevenene Ownership......... ...100.000 | American Financial Group, Inc....

..................... 0.... Foreign Credit Insurance Association..............cccceveene Great American Insurance Company.......................... |Management..... | .......0.000 | American Financial Group, Inc....

47-5618395.. |0.... GA Key Lime, LLC Great American Insurance Company. Ownership......... | ..... 50.000 | American Financial Group, Inc....

81-0814136.. |0 . | GAl Mexico Holdings, LLC. .. | Great American Insurance Company... .. | Ownership. ...100.000 | American Financial Group, Inc....

31-1753938.. |0.... GAI Warranty Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....

31-1765544.. | 0.... GAIl Warranty Company of Florida GAIl Warranty COMPany..........ccoevvevevnenneniererniennnns Ownership......... ...100.000 | American Financial Group, Inc....

..................... 0.... GAIl Warranty Company of Canada Inc. Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc....

45-5565693.. GALIC - Sorrento, LLC......c.cvveieieirieieisesieeissienens Great American Insurance Company. Ownership......... | ..... 35.000 | American Financial Group, Inc....

. 45-1144095.. . | GALIC Pointe, LLC................ .. | Great American Insurance Company... .. |Ownership......... | ..... 35.000 | American Financial Group, Inc....
0.. 61-1329718.. . | Global Premier Finance Company..... .. | Great American Insurance Company... ...100.000 | American Financial Group, Inc....
0.. - 74-2693636.. . | Great American Agency of Texas, Inc........ .. | Great American Insurance Company... .| ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc. . |95-1542353.. Great American Alliance Insurance Company.............. Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc .| 15-6020948.. Great American Assurance Company...........cccocveeeeenn. Great American Insurance Company...........ccceveeeene Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... . 161-0983091.. . | Great American Casualty Insurance Company ... | Great American Insurance Company... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... .| 36-4079497.. . | Great American Contemporary Insurance Company..... .. | Great American Insurance Company... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... . 131-0954439.. . | Great American E & S Insurance Company. .. | Great American Insurance Company... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc. . 131-1036473.. Great American Fidelity Insurance Company................ Great American Insurance Company...........ccccoeeenenn Ownership......... ...100.000 | American Financial Group, Inc....

0nrires | e 31-1652643.. Great American Insurance Agency, INC........c.ccvveennee. Great American Insurance Company...........ccccoeveeninns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........

OO0 00O O

0084...... American Financial Group, Inc. .| 13-5539046.. Great American Insurance Company of New York........ Great American Insurance Company............ccceeeene Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc. . |31-0974853.. Great American Lloyd's Insurance Company................ Great American Insurance Company. Other....ccvieee | o 0.000 |American Financial Group, Inc.... [4...........
31-1073664.. . | Great American Lloyd's, INC........cccccvvvreinnne .. | Great American Insurance Company... .... | Ownership......... | ...100.000 |American Financial Group, Inc....
31-0856644.. Great American Management Services, Inc.................. Great American Insurance Company...........cccveeeenee Ownership......... ...100.000 |American Financial Group, Inc....
. 131-1288778.. Great American Protection Insurance Company........... Great American Insurance Company..........cccveveenee Ownership......... ...100.000 |American Financial Group, Inc....
31-0918893.. Great American Re INC..........c.ccuvvnivrereenineirereines Great American Insurance Company...........cccveueenne Ownership......... ...100.000 |American Financial Group, Inc....
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1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc.................. 31135... [31-1209419.. Great American Security Insurance Company.............. Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc... . 31-1237970.. . | Great American Spirit Insurance Company.... .. | Great American Insurance Company... .. | Ownership. ...100.000 | American Financial Group, Inc....
[0 S AA-1120817. Insurance (GB) Limited..........cccoooevirieeerieriiieieicienns Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
[0 59-1263251.. Key Largo Group, INC.........ccoeveeineieeeneenisesiesenenns Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
[0 34-1607394.. National Interstate Corporation.............cccoveevierninnns Great American Insurance Company Ownership......... | ... 51.000 |American Financial Group, Inc.... |0...........
[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....
98-0191335.. . |Hudson Indemnity, Ltd............... .| National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc....
66-0660039.. . |Hudson Management Group, Ltd........... .| National Interstate Corporation Ownership .| ...100.000 | American Financial Group, Inc....
34-1607396.. National Interstate Insurance Agency, Inc National Interstate Corporation ... |Ownership......... ...100.000 | American Financial Group, Inc....
(- 36-4670968.. Commercial For Hire Transportation Purchasing Group | SC........ DS..covirrerns National Interstate Insurance Agency, Inc.................. Management..... | ....... 0.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc... .| 34-1607395.. . | National Interstate Insurance Company..........c.ccceeuc.. OH. ... | National Interstate Corporation................ .. | Ownership. ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... . 199-0345306.. . | National Interstate Insurance Company of Hawaii, Inc.. .| National Interstate Insurance Company... ...100.000 | American Financial Group, Inc....
0nrees | e s 43-1254631.. . | TransProtection Service Company .| National Interstate Insurance Company... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc . 195-3623282.. Triumphe Casualty Company National Interstate Insurance Company. ... | Ownership ...100.000 | American Financial Group, Inc....
...... American Financial Group, Inc. . 186-0114294.. Vanliner Insurance Company National Interstate Insurance Company. .. | Ownership ...100.000 | American Financial Group, Inc....
20-5546054.. . | Safety Claims & Litigation Services, LLC... .| National Interstate Corporation........ ...100.000 | American Financial Group, Inc....
46-4570914.. . | Safety, Claims and Litigation Services, LLC.. .| National Interstate Corporation.... ...100.000 | American Financial Group, Inc....
871850814... . |PLLS Canada Insurance Brokers Inc..... .. | Great American Insurance Company... .. |Ownership......... | ..... 49.000 | American Financial Group, Inc....
31-1293064.. Professional Risk Brokers, INC..........ccccoveveriiieniinnens Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
........... 31-0686194.. One East Fourth, Inc American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc....
........... 31-0883227.. Pioneer Carpet Mills, Inc. American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc....
........... 31-1119320.. TEJ HOIAINGS, INC...ovvrviiicceeeeeieeieeees American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc....
........... 31-0728327.. Three East Fourth, INC........cccccoveveeeeeeeceeee American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc....
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement for March 31, 2016 of the GREAT AMERICAN |NSURANCE 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

N
SO UTA WN

. International.. |
- WAITANEY ..ot

. Reinsurance-nonproportional assumed property..........c.coceeereuneereeeeeneennens
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
s TOAIS o e res

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY........cccvevieiieieictesee et
. Ocean marine
. Inland marine........ ]
. FiNancial QUaranty.........ccccucueieieinieeseese e saes

. Medical professional liability - OCCUITENCE..........ccovviverereririeereeie e
. Medical professional liability - claims-made.
. Earthquake..........ccoevivieerisiecnns
. Group accident and health...
. Credit accident and health....
. Other accident and health
. 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......

. Auto physical damage..........ccevieveviireeiie s
. AIRCraft (all PETIS).......cvvverevcieeee ettt sen

1,684,816 | .

................................. 9.3)

I 318,951,536

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.
3499.

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

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

Totals (Lines 3401 thru 3403 plus 3498) (Line 34).............oo |

...... (292,766)] ..
...147,904

PART 2 - DIRECT PREMIUMS WRITTEN

Lines of Business

Current
Quarter

Year to Date

Current

3
Prior Year
Year to Date

. Earthquake..........coovvevinniinisiens
. Group accident and health..............ccvernrrrninrnriensse s
. Credit accident and health
. Other accident and health
. Workers' compensation....

. Allied lines....

. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUAANLY.........ccccueveiieeisicetesee st
. Ocean marine
. Inland marine........
. Financial QUaranty...........coccveeenicerce e s

Medical professional liability - OCCUITENCE...........covvvrrieereirereieieeeese e
Medical professional liability - claims made..

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

. Auto physical damage.........coeuuririeireee s
. AIrCraft (@ll PEIIS).....cvu et

.16,055,913
.25,882,503

.16 055, 913
.25,882,503

.................................... 567,374

46,772,742

19,977,447
...8,267,770

.16 131, 342
23,344,633

. Aggregate write-ins for other liNes Of DUSINESS............ceviveieieieeieesieeiis | e seinas 1,014,432 | oo, 1,014,432 | oo 898,853
38, TOtAIS. ...ttt enaens | ebseset sttt benee 289,219,350 | ..ovoverieieeae 289,219,350 | ..ocvevieeeeen 280,749,438
DET
3401. Collateral ProtECHON.........cccvvveveevcvrcrer ettt sssesssesssssnsenes | soesssssesiessssesissensessssennnnnnne D 1,281 | i, ..751,281
3402. Supplemental UNEMPIOYMENL.............cccoveverrieieieeeee e senes | coensensesesssnseseesensesssensennnnn 203,150 | oo, ..263,150

3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34)........ccccevrvrrerersreresreriersnans




1419

Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY
PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Payments on Claims | Payments on Claims Loss and Claims Reported and Reported or Reopened| IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11+ 12)
1. 2013 + Prior.....c.. | ooeeereerenn... 552,083 | oviveier..846,535 | oo 1,398,618 155,425 | 879 56,304 | e 523141 | 3,640 | i 809,558 |...ceeeeeene 1,336,339 | i 26,482 [ (32,458) | o (5,975)
2. 2014 s [ 155,847 | 0000 269,724 | e 825571 | 32,223 | oo 446 | .o 32,669 | ..o 140,577 | oo, 1,463 | .o 246,844 ... 388,884 | .o 16,953 [ .o, (20,971) | covereerererieninns (4,018)
3. Subtotals
2014 + Priof........ | ceooverrenreenenn 707,930 | oo 1,116,259 | 1,824,189 | v 87,647 | e 1,325 | 088,973 [ 663,718 | .oooveveereneenn 5,103 | o 1,056,402
4, 2015, s e 324,284 | 528,355 | 852,639 | i 145,333 | .o 9,786 | .ovevrrran. 155,119 | oo 211,530 | .o LN 433,263 |...ccoeseerean055,553 | oo 32,579 | (74,545) | oo (41,966)
5. Subtotals
2015 + Prior........ | cooeer..n 1,032,214 | .. 1,644,614 2,676,828 |00 232,980 | e 1112 0244092 | 875,248 | 015,863 | 1,489,665
6. 2016, [ e XX K | XX i s e XK s [ DS S 21,192 [ 21,192 .o D0, SN 69,806 |..coovrriererinn, 209,400 |...ocooeeeee279,205 [ .0 N S 0.0 I PO XXX
7. TotalS..oveveeeene [ e 1,032,214 | 1,644,614 | 2,676,828 | o 232,980 | .ovverrreerierens 32,303 | oo 265,284 | ...ovverrerrrrnnn 875,248 | ..o 85,669 | ...coovvvrren 1,699,065 | .....cc0e00enn 2,659,981 | oo 76,015 | (127,974) | ..o (51,960)

8. Prior Year-
End's Surplus
As Regards

Policyholders | .occvvvivenane

Col. 11, Line 7
As % of Col. 1,
Line 7

Col. 12, Line 7
As % of Col. 2,
Line 7

Col. 13, Line 7
As % of Col. 3,
Line 7

1 74 %

2 i (7.8)%

3 e (1.9)%

Col. 13, Line 7

Line 8

L. (34)%




statement for March 31, 2016 of the GREAT AMERICAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

Rl

Bar Code:

1 6 6 9120164 900000 1 =*

*1 6 6 912 016 3650000 1 =

Q15

Response

NO

YES

NO

YES




statement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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.cc.ccvvrieeieiriieieeisse e | crresesinaenns 13,827,311 | o0 [ i 13,827,311 | 9,852,688
2505. Funds held as collateral ...6,873,551 . ...6,585,786

2506. Other assets and reCeIVADIES............oueirieriiciee s
2507, INTANGIDIES........cveeiecceie et
2597. Summary of remaining Write-ins for LINE 25.......cccueieieiiiiieeisisseseissesses s ssesssssnsenenas

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........ccoevvirernne.
58006. HKG HONG KONG, SPECIAL AL
58007. GTM GUATEMALA..........ccoee.e.
58997. Summary of remaining write-

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

Q16




statement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOE YEAI........c.cuviuiireiciriieieiseiese ettt sssenses | ssessesssssssessessssessenas 53,840,509 | ..cooorererreieiis 51,025,370
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. .........cviiiueiieicicieie ettt
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment FECOGNIZET............uivriiiririeirieieie et ssesees | eesssssesessssessesssssssessessessssenses {1 TR 0
8. Deduct cUrrent Yar's dEPIECIALION. ..........cccvieviirirete ettt ae s bbb ss s b st s s s s s ssnsesesnsessnss | snsetessssesessssssesasnsesanand 642817 | oo 2,283,392
9. Book/adjusted carrying value at end of current period (LiNes 142+3+4-546-T-8)........cccccererrirrereniinrieeissenesssssssesssssies | svesessssessesssssssesens 55,892,677 | covvrererrrieirerrrinns 53,840,509
10.  Deduct total NONAAMItEEd @MOUNES............cccuiiveieicteiee ettt bbbt s s bessesaes | etssssssessssstessesssssssesaesssssnsenan {0 RO 0
11. Statement value at end of current period (Line 9 minUS LiNE 10)........c..cccciiieiiiieiiicceiicieseessesie e sesssesessssesessssenes | sereresssissesssesessnsenes 55,892,677 | coovveviireriiiinas 53,840,509
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 oOf Prior YEaI...........ccceveevicveirecveieeeeseeisnens | vveisieeseeseeseens 204,662,776 | ....covveererererernne 232,715,906
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........evriieeieeieiceet sttt ettt et st es st sssssesannns | svtessssssessesansnsesees 25,558,564 | ......coeveriiiieriiinnd 9,949,250
2.2 Additional investment made after @CUISIION............cc.cvuevciivriieicicteie ettt ssbenas | sebessessesssesse st en s benes 3,759 | oo 6,504,348
3. Capitalized deferred INtErESt ANA OB .........ccevevcees ettt sa et a ettt s b saesanes | essssessessssassesssssessessesensassesens L0 U 0
4. ACCTUAL OF QISCOUNL......ceoieiiititeiet ettt sttt s bt b bt s s b s s st snbenses | sbsssessessssessesssssnsensensesntan 1,953 | oo 224,995
5. Unrealized valuation INCTEASE (UBCTBASE)...........c.cveveieeieriireiiesieiseies e eses st s bbb es s s s ss st st essessbessesaesassnss | essssssessssissessssssessesssssnsssseses 0 [ oo 0
6. Total gain (I0SS) ON QISPOSAS........c..cvivirieiiiiiieieiseiese ettt bbb b st s bbb st s st en s s e bntas | essssstessssntesses s sensessessesansenes 0 | oo 0
7. Deduct amounts reCiVEd ON QISPOSAS..........c.ccririireriiireiieieisi ettt bbb sas b s s st st bessssesesssenes | sesebessssesessssesesnseees 18,038,384 | ..o 44,731,723
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES..........cuuevviviviiieieiceece e | et 0 | oo 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INtErESt...........covrurrrrrrrninririnriiens | orvinriseiisserssse s L0 U 0
10. Deduct current year's other-than-temporary impairment rECOGNIZET............c.cvueieiiveieieieiisie et sssessens | erstssiesisssssesessssssssssessssssenae 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)......... | covvvrinrisrrniinnens 212,188,668 | ..ooovoviiieeiens 204,662,776
12, TOtal VAlUGLON GIHOWANCE.........couiviieiicicteiie ettt sttt s bbbt s s bbb b en s ssesnsents | etsstastesessstessessesansansensnssntanae 0 ] oo 0
13, SUBLOtAl (LINE 11 PIUS LINE 12)......vuiveieieeiciiieseicteiese ettt ettt st st s sse s s s st s s bessessesasaesans | sesssssssessessssansssans 212,188,668 | ......ccovvirernnnna 204,662,776
14, Deduct total NONAAMItEEA BMOUNTS...........ccoeiiiieieieieicieis ettt bbb s s ss s st s e s s bessesses | etsstsstessessstessessssansensen et snsenae 0 ] oot 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14).......ovueviviiiiieeiiesiicie sttt ssessssssessessssssssssssensssans | evesssssessesssssssens 212,188,668 | ........ccoevvirennee 204,662,776
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 PHOK VAN ...........ccviveiiieisiceeee ettt ssae e | seeaesesssesesesess s 184,800,178 | ..coovvvevercrerne, 104,010,053
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION...........ccviuiveiieiieiiecc ettt et b et st s st besnaesns | snsesssssbesesssaesssansesans 1,805,885 | oo 39,376,167
2.2 Additional investment made after aCUISIION...............ccviuieiieiicisiecte ettt | ebtesssessessesssessesans 27,823,031 | oo 82,797,247
3. Capitalized deferred INtErESt ANA OB .........cccveveeis ettt sa e s st b s saesanes | essssessesssessessssssessessesansassenens L0 U 0
4. ACCTUAL Of QISCOUNL.......cocvvieitecteietc ittt bttt s e s st s bbb bbb s bbb es s bnas | ebssbsssssssnsesses et ssbense s b s s saess 0 | oo 0
5. Unrealized valuation iINCTEASE (UBCTBASE)...........c.vveveerereerieieieisitessisssesss st s s et ssbes s s bt es s st ssssessessssanseses | sssessssissessssssssssnssases 3,859,139 | oo 8,006,703
6. Total gain (I0SS) ON QISPOSAIS.......cu.cuurereereeireireeereeeee i ceeee s sttt s et s bbb ss st st nebas | fsbsessestasssssessentanssnsans 189,996 ...(242,572)
7. Deduct amounts received on disposals............. 1,781,541 | ... ..45,770,226
8. Deduct amortization of premium and depreciation.................... 78,976 | ..... 1,977,194
9. Total foreign exchange change in book/adjuSted CAIYING VAIUE. ...........ccccuvveveeievccieie ettt stes st sssssseseess | evsssssesesssssesssessessessssesssssesens 0 [ oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEA............ccvuerercuirrieeieieesese et esessens | erierssessssssessssssessessnnas 158,841 | oo 1,400,000
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 216,458,871 | ..... .184,800,178
12.  Deduct total NONAAMIEEA BMOUNES..........ccoeiiiireieiciceis ettt s bbb st s st s e s s bessenses | etsstsstesiessstessesssssnsessennssnsenae 0 ] oot 0
13. Statement value at end of current period (Line 11 minus Line 12).... 216,458,871 | ..... .184,800,178
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 PHiOr VAT ..........coueueirrieiereieeeeiseeesisssesesssssnies | ceseessssssesssnnensd 4,098,548,120 | ..ooovvrrrrerreirnns 3,875,158,030
2. Cost of bonds and StOCKS ACQUITEA..........cceveuiriiieiiiiiieeet ettt st b bbb snsestesanns | ebsssessessesssessesanes 273,794,775 | oo 1,004,858,770
3. ACCTUAL OF GISCOUNL........cviiicicieieieti ettt bttt tensenas | sebessesssssssassessnsnntesses 2,979,381 | oo 14,587,243
4. Unrealized valuation iNCrEASE (AECTEASE)....... .. rvururrurrereeeeeeeiseesreieessessesssesestess st ess st sse st st e st est st bses e ss st st essassnns | sresssessessessssssssessnes (3,318,604) | ...ooovererrirenes (103,163,614)
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiririieiiicieteie ettt bbb bbb st s s ssessssebesssesessnnaenes | sosebessssssessssesesssnaas 22,502,801 | ..oooovevceein 68,003,863
6. Deduct consideration for bonds and Stocks dISPOSEA Of ..........ccuiveiiiiiriicicceee et sesnns | esssensese s sesae s 208,885,444 | ..o 707,639,256
7. Deduct amortization Of PrEMIUM...........c.cceiriieiricre ettt es st sessssessssssebessssesenns | sneressssnsessnseresenseresss2y@ T TDT | ovvererisievesesseresinnens 15,262,796
8. Total foreign exchange change in book/adjusted CaIryiNg VAIUE............cccvevcuieieieiecete et sssssenns | svresinssssesesssssssssesssssssessessnsesQ. | creviesissssssssessss st s sesse s snes 0
9. Deduct current year's other-than-temporary impairment reCoOgnIzed............coocuevrvireniiiericeeieesseeseeessssesseessnsssenens | evveesnsssessneseennenes 11,198,489 | i, 37,994,119
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccccccvuererirrieiierienieesssnessisnienns | ceenensennenneennn 4, 165,607,787 | ... ..4,098,548,120
11, Deduct total NONadmMItted @MOUNES..........cciuieieiciie ettt snsessessssensessessnsenses | essessssensenssssnssnsensssnsensesssssnsesd | srsersssssssssesssssnsessessnsensessessnsans 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)...c..viiiiiierieiiieieicisssieicssiesesssissiessessssssssssesssssnsensensns | seersenssssnaneennessdy 165,807,787 | oo 4,098,548,120




Statement for March 31, 2016 of the GREAT AMERICAN INSU RANCE 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

20IsO

Book/Adjus:ed Carrying Acquiiitions Dispoiitions Non-TradiA;\g Activity Book/Adjus?ed Carrying Book/Adjus?ed Carrying Book/AdjusIed 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 () reererrerrererrreeesessesisseseesessssssessessesssessessessssssesssssssssssssssessesssssessessanss | ovssessessasssnssns 2,636,336,191 | ..covvererirines 367,700,787 | ..ovoveeereireienns 394,800,839 |....ccvvvrrerrirrirnnes (7,625,906) | ....cvovvvnrerreren 2,601,610,233 [ ..ooveeeieeeeieirieireseiseeeneineeees | vt | ceeereneesennnenne 2,636,336,191
2. NAIC 2 () veereeereeeseeesseesseeesseeessseessssessessssss st ssssssssssseessssssesssssesssssssesssss | soneesssnsesssssssseenn 259,581,690 | .vvoveveerecrerreeines 32,206,115 | ..ooveerererrrriieeens 7,678,394 | .o (8,197,260) | ...vveveverreerncens 275,912,151 | oeeeeeerereiereeeeeineeesnesisnenns | ceeessesssses st | reesssssseesseseenas 259,581,690
3. NAIC 3 (@) vereeermrerereeseriesisese st sess sttt snesie | sorenesiesss st 67,981,893 | ... 8,447,000 | ..ooovverncrirrrrienens 14,290,224 | .oooevveireirnnne 9,033,896 | ...oovvercrirririrnens TAAT2505 | ooeovieeriecieerieeeinerineesies | cevsessinessssesssesssssssssessessseens | sessssesssesssssssnnenss 67,981,893
4. NAIC 4 ()-reruererreirerereeiresiseses it neniens | enesieneseesni s 39,879,035 | ... 5,058,914 | ..o 6,617,850 |....ooovvercrirririreninnne (856,809) | .vevevverriririrnens BT4B3,290 | ..ovovvvereiieriieerieriieerieeiies | et | s 39,879,035
5. NAIC 5 ().evereceveeriereieerieresiees st esssssesssesssesss s sssesssssssssesssssesssensssns. | sosmessesssssssssessnnes 5,853,225 | .o (O 172,782 | oo 5,285,285 | ....vvvveriririenens 10,965,728 | ...voorerieeircriererinereseesinseins [ revriesssessnessessssssssesssssns | e esssennes 5,853,225
B, NAIC B (8)..euerceeerrereereiresereseseeseisesssssseesssessssssessesssessessesssssessessssssessesssnsnns | sessssessssssssssssassanes 11,351,113 | o (O 3,640 | .o (47 567) | oo 11,299,906 | ...vieoreieininieiisesisnsissisnnens | eeeessesnenssnsssnsnse e | sesessnesssesneenseensens 11,351,113
7. TOtAl BONGS.....ooceeeiiesrceieeessseeesses s sssnssens s ssnssssssensssssssnes | cossssnesssessssenns 3,020,983,146 | ...ccoovvrrerirrinnns 413,412,816 | ..oovveicrreriinn 423,563,729 | ..o (2,408,360) | ....cvvrrrernnenns 3,008,423,873 | ... O SRR (0 3,020,983,146

PREFERRED STOCK
8. INAIC Tt | e 40,293,755 | ... 16,745,800 | ..o 23,678,553 |...ovvveerirerrrininns (1,665,550) | ...ovvvrrerrerireenne 31,895,452 | ...ooovirrrrieriierieriiesrireiies | e | s 40,293,755
9. NAIC 2.ttt | ersessenene st ent s 120,915,346 | ..coovveereriinne 10,000,000 | .ooovevrvrrirrrrereenens 4,000,000 | ..o 3,718,878 | .o 130,634,224 | ..o | et | serenseeeenseeneennea 120,915,346
10, NAIC 3ttt | sensseess et 32,307,480 | ..ovvorerercrieeeieeeenieeennne O O (1 (3,101,500) [ ..oovvvrrerrererrennne 29,205,980 | c.vouverrrrrmeeeserireesienesnestenes | eeessessesss s sesssssstssssnsnens | seeesssses s 32,307,480
110 NAIC Attt | seseeees et 15,598,376 | ...ooovvvercrrrecrernens 5,215,933 | oo (1 (4,133,238) | ..ooverrerrrrirrennne 16,681,071 | .ooeeeeeiceenerieeeinerenesisenens [ cereseeesseninsesisesssssstsssssesses | oeesssessssssssnesesnes 15,598,376
12 INAIC Bt | s (O R O O (0 RN (O RO 0 [ oot | et | st 0
13, INAIC B | stnt e 0 [ O RO (O RO 0 [ 0 [t | et enees | et 0
14, Total Preferred SIOCK...... .o ssessssssesssessssesnses | ssesessssssssssssssenes 209,114,957 | .o 31,961,733 | .o 27,678,553 |..ovoiviiirieies (5,181,410) | .ovooveeverrininnenees 208,216,727 | oo [0 N {1 209,114,957
15.  Total Bonds and Preferred StOCK.........oouurmirnisiinsminsressnnssseesssnessssesens | ceeserenssnsesssenns 3,230,098,103 | ....ooivrrerirrinnns 445,374,550 | ....oovovvrnnriis 451,242,282 | ....cooovvvrriisiii (7,589,771) | coovvvrcrencnenas 3,216,640,600 | ......ovvreicrerrineriseniesneenaa O SR {0 3,230,098,103

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§....91,876,177; NAIC2§............ 0; NAIC3S...... 0; NAIC4S..... 0; NAICS5S............ 0; NAIC6S............ 0.




statement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Ac?ual Interest ?)ollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999 91,876,177 91,876,177 | oo, 37,201 | 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAN. ...t ssessessssssssessessnes | stessssssessesssssssssessnes 178,754,976 | .o 127,675,391
2. Cost of short-term inVeStMENtS CGUINE..........cceviuiiiieiciieee et snsensens | sssessessssessessessnsessenas 206,577,201 | covvvvvrererreieiennes 1,421,155,804
3. ACCTUAN OF GISCOUNT. ...ttt eens | Hetbs et st eese bbbttt (0 OO 0
4. Unrealized valuation INCrEASE (ECIBASE)............ccueveirireiicreiiece sttt b bbbt ae bbb s s b snseses | ebibsssesssebesssssessssebesssesesssanbesans 0 | o 0
5. Total gain (I0SS) ON GISPOSAIS........c.urvueererrireeerriseiseeereteee s ses ettt ettt st et ss st en b e ssestensns | eesestessessnssessasssessessentens e ssentenens 0 [ e 0
6. Deduct consideration reCeiVed ON QISPOSAIS...........cccveveiiiiveiiireieiiee ettt es st saebensnns | eeaebessesesesssesssnaesns 293,456,000 | ..ooovoverrirerieieine 1,370,076,218
7. Deduct amOrtization Of PIEMIUM.........c..ocururiuiereireiieceseereisees ettt es et s b s bbbt sesbenbans | eessbest e s sessessas b e s es s st ss st 0 [ e 0
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE............cccevriiveveiieisiiecteteee et besnaes | evesssesesissesssssesessssessssssesessssenes 0 | o 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cucuiveireiciiirieie e es | evssrssssssassessss st essessstessessesnssnsns 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccocvvrerrrrerierierrieeieseesieseiens | ceererieisssesee s esssseens 91,876,177 | oo 178,754,976
11. Deduct total nONadMItIEd @MOUNTS...........cciiiiiiiiii bbbt | ebstbb bbbt 0 [ e 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cviviierciicieieiesieisisisiessesiesesssssesssssssssssesssssssensens | svssssessssssessesnsonsesenss 91,876,177 | oo 178,754,976

QSI103




statement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY

10.

1.
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33
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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 YEAT)........ccicuiurireieiiissieiete et s sttt st bbb bbb s anes 821,855
Cost paid/(consideration reCeiVEd) ON AAIIONS..........cv.ruueireriririrririeiseese sttt s st s st n st 0
Unrealized valuation INCIEASE/(AECTEASE)........euuiueuieeireiitesiei ettt s st s bbb a8 s R8st b bR s bbb bbb s ettt 0
Total gain (I0SS) ON tErMINALION FECOGNIZE. ........eveveererrerririieeeeieeseeessee st se st ss st e e ss s s e85 E eS8 E s sttt (7,040,781)
Considerations received/(paid) ON tEIMINALIONS. ..........cveieiiiieieieiiee ettt bbb s bR en bbb s bbb nn (7,040,781)
AAMOTHZALON. ...t 0
Adjustment to the book/adjusted carrying value 0f REAGE IEM..........c.iiiriie bbbt s bbb s 0
Total foreign exchange change in booK/adjUStEA CAMTYING VAIUE...........c..rvuiereririieeereie ettt bs sttt (614,719)
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 8+ 7 4 8)..iviiiieieieiieeisiee st 207,136
DEAUCE NONAAMITEA BSSELS........ucrvrerirrirririsi bbb 0
Statement value at end of current period (Line 9 MINUS LINE 10).........cccviiviiiiieiicesice ettt bbb bbbt bbb s bbb s e 207,136

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHOT YEAI)........c.evrurrrrrerresrereeseseesessessssssessessssssessesssssssssessessssssssessasssssssssessenssessessesssssessessssae 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumMN)..........c.cceveieienieiinisseeiss e 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............cc.cc........ 0
3.12 Section 1, Column 15, PriOr YEAr..........ccevevviereireereeeeeesee e 0 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccocevernnen (55,288)
3.14 Section 1, Column 18, Prior YEAI..........ccccveevevrieereirireseieeiesese s 0 (55,288) (55,288)
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.............ccccceveeveee. 0
3.22 Section 1, Column 17, Prior YEAI........ccvcveeverrrrereireiere e 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........c..ccocueee. 0
3.24 Section 1, Column 19, Prior YEar........c.oververerreresrrnrereersesesesseseseens 0 0 0
Subtotal (Line 3.1 MINUS LINE 3.2)......cveuireieieiieisie ettt (55,288)
Cumulative variation margin on terminated contracts during the year..........c.cccoevrvrrersinenessinnennen. 0
Less:
4.21 Amount used to adjust basis of hedged item............cccvvvrrerrrirnenne 0
4,22 AMOUNE TECOGNIZEA. ......cuvvircicieireieieesie ettt 0 0
SUDLOLAL (LINE 4.1 MINUS LINE 4.2).......ceueeeeieieeeeeiieeiesire et stee st s e85 8 2S£t en et 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termMiNAtIONS iN PIIOE YT ..........riurerererrieerersereseesseessessesessesssessessessssssessessesssss e st essasssssses st st s s st essesssessessasssssessessassnnssnes 0
5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations I PriOr YEAT.........c.cueieiiiiirieesee et 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2). ..ttt ettt (55,288)
DEAUCE NONAAMILEA GSSELS.........cvuieuiercririsieeieiesi et 0
Statement value at end of current period (LINE 6 MINUS LINE 7)..........ovrurirriureiririieeiisieseseesetsess sttt st s st st s bbbt (55,288)

Qsi04
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Statement for March 31, 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE




90I1SO

Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replication Number Total Replication Number Total Replication Number Total Replication Number Total Replication
of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOrY..........ocoueirieernieneitseeseieeeneis | e (0 O [0 0 R (01 L0 (0] O L0 [0 [0 TN 0
Add:  Opened or aCQUINEd tranSACHONS..........ueereesessesesssss | covereeesersrereresererirns [0 I | 0. NNE ............. | [0 | [\ | 0
Add: Increases in replication (synthetic asset)
transactions statement value............ccocoevveivrenieieonns [ cveinnens XXX corivivrens | vrrreissieessssesesse e [ I XXX eorvvvrrvens | v (0] I XXX vivvrevens | e (| O XXX ovieieirens | e [V I XXX eoveieirrns | e 0
Less: Closed or disposed of transactions.............ccccveeevees | covvevrersiveieiseienins 0 [ o (01 0 | oo (01 0 | o {1 [ TR 0 | o (01 U 0 [ oo 0
Less: Positions disposed of for
failing effectiveness Criteria........c.ovvrrrrerrrrnininnnnes | ceereereieseseeseseseenens {1 RN [0 0 | o [0 L0 TR {1 [0 SRR (U1 [0 R 0
Less: Decreases in replication (synthetic
asset) transactions statement value..............cccccocecveenes [ ovenen XXX otteirerien | e 0 [ XXX ottevirerien | cersieseesieesses e 0 [ XXX otivevererien | e 0 .. XXX oivrieerie | e 0 [ XXX oeteiviveeien | et 0
ENdiNg INVENEOMY ...t esssissienes | arsssesssssssessssssssssenes {0 OO [0 I 0 ] o [0 I 0 ] e { ] 0 ] e [0 P 0 | oo 0




statement for March 31, 2016 of the GREAT AMERICAN INSURANCE 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, SEction 1, COlUMN T4 ..o 207,136

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.ccovuvevieeirieieiiesicienns (55,288)

3. TGl (LINE T PIUS LINE 2)..u.vviriircicieieicieiieiei sttt s sttt 8 280 R 8RR e bbb s s bbb s ettt 151,849
4. PartD, SECHON 1, COIUMN B........ouiiiiiiiiiiii bbb 263,861

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en (112,013)

6.  Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiiuiiieieiiieieieisieiies ettt s8££ttt nes 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 207,136

8. Part B, SECHON 1, COIUMN 13......ouiiiieeicesee ettt ettt sttt sttt et st bbb et s st s st b e (55,288)

9. TOLAl (LINE 7 PIUS LINE 8)....ooveieierectie ettt ettt a s s bbbt s et s bbb et s s bt A bbb s st et s s st e s s st n s s bt n e san st ne st 151,849
10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 263,861

11, Part D, SECHON 1, COIUMN ..ottt ettt a st s et s st s bt s s b s s saes (112,013)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11). .. .uvurieiierirrieiseesssesesesessessssesessesssssssessssessssssessessessssssessessessssssessesssssesssssessessssssssessessassssssessesssssnssessessnssnssessassanes 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 27.......oeieeceeee ettt et et s sttt b s s s e s st es e b et sen 337,500
14, Part B, SECHON 1, COIUMN 20.........c.cuieeieiceeieeiciesiee ettt st bbb a s s st es bbb sen 194,100
15, Part D, SECHON 1, COIUMN 11 ...ttt ettt s s sttt bt s e es 531,600
16.  Total (Line 13 PlUS LINE 14 MINUS LINE 15)......cuovurieiiecireieiseiirseeisesesissese st sess sttt s s8££t en 0

QsSl107



statement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........vvuierririeiieriseieissssseseesssessssesessesssssesssssssssnens | esssssssssessssssssessessasssnsseses 38,408,608 | ..o 34,026,267
2. Cost of cash eQUIVAIENES ACQUIME............ccevueveriirriieie ettt s st sse s bessesassens | seesssssssesssssssessessssessessesanes 16,484,659 | .....cocvevieeeeeee 56,482,689
3. ACCTUAI OF BISCOUNL. .....voovereieie ettt | eebeees e b e bbb 0 [ e 0
4. Unrealized valuation iNCrEASE (ABCTEASE)..........wuururrerrereerereiseeseeeeeesssesssessesssessessessessssssessessesssessessessassssssessons | essessssssessessssssssmssessssssessessassssssnssnses 0 [ oo 0
5. Total gain (I0SS) ON QISPOSAIS..........vueeurerririereiseieeeereieeeesseeseesesseesseeseaseesess s et ess s ss st es e es st st s ssessessentane | Sseesssssssessassansessessasssssnssassassnsnnssns 0 | e 0
6. Deduct consideration received 0N dISPOSAS.............cccuiviuriiviiieieicieis ettt s snss | saebssssaessesessese s s s e sanes 24,957 314 | oo 52,100,349
7. Deduct amortization Of PrEMIUML.........c..c.oiuiiuiieiciieieetece ettt st b st ssesans | snbessesssbssessesssssssess bbb s bt s e bees 0 | e 0
8. Total foreign exchange change in book/ adjusted Carrying VAIUE............c.cciviveieiiveieciese e seiesesseisiens | cestessess st sees 0 | e 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA.............covueveiiirieieeeee e | rstesses st s s st st es s s ensees 0 ] e 0

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

11. Deduct total nonadmitted @MOUNS............cc.iiuiiiiiii bbb | etbisis bbb 0 ] s 0

12. Statement value at end of current period (Ling 10 MINUS LINE 11).....ciuiiieiiciiiieieiieiisissieiesssiesiesssssseesesessssasses | sossssssssesssssssessesssssssassassnes 29,935,952 | oo 38,408,608

QSI108
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Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor WActual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase

Office Building, Land, and IMProVEMENtS..............cc.rvirririiiniiiiiieriiierississisesiessiessesisneen St LOUIS...cvoueeieriericesiesieries MO.. | 11/30/1999.... | Worldwide BUilding, St. LOUIS...........cvuivieriieiiniiieiieriniissiiiesiesessssissisesssssseseenens 0 0 e (V1 TN (7,688)
Building, Land, and IMProVEMENLS............covruueirereireireieiei e essesessssssesse e enenes Charleston..........coovveereninenenenns SC... | 05/01/2002.... | Charleston Harbor Resort and Marina.............ceueeeeeireeereenerneneineereeneesreeees 0 {0 [ {0} (O 2,594,672
Building, Land, and IMProVEMENLS.............ccceieiiiirierieieieiseieee st snes Stevensville..........coereriiieeeeees MD.. | 05/11/2005.... | Bay Bridge Marina...........cc.coceiriririueirieisiesieieseie s nsees (0[N I 0 . 0

Building, Land, and IMProVEMENLS. ........c e snsenes Whitefield.......orirrennsesieeies NH... | 06/02/2005.... | Mountain View Grand Resort LLC. 0 0] .. 0

0199999, TOAIS. ... ereeeer et eess e seessese et s ke e84 8 £E 8808484 E R84 E 88 4EEE S0k 4 fEEEoEEEHEEEeLE4EEE oL LR R EEEeLEfHEEE 4L EE AR eLE LR LA 1L R LR R E L 1EEE 1R HeEEeEE AR EEE LR LR 0 0 [ e 0

0399999, TOAIS........ovvverirsieseeseisseeiss s eses s s b8 s Sees st e ee48eE R e e RS LRSS RS A RS R RS AR R RS eeEReR AR R Rt S48seeR SRR oo SRR R RS h LR E SRR RS 0| oo 0| e 0

Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

SCHEDULE A - PART 3

1 Location
2 3
Description of Property City State

Disposal
Date

Name of Purchaser

Actual Cost

Change in Book/Adjusted Carrying Value Less Encumbrances 14
9 10 1" 12 13

Expended for

Additions, Book/Adjusted Current Year's Book/Adjusted

Permanent Carrying Value Other-Than- Total Foreign | Carrying Value
Improvements Less Temporary | Current Year's | Total Change Exchange Less
and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on
Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B/A.C.V. Disposal

Amounts
Received
During Year

16 17 18
Foreign
Exchange | Realized Gain| Total Gain
Gain (Loss)on|  (Loss) on (Loss) on
Disposal Disposal Disposal

19 20
Gross Income
Earned Less Taxes,
Interest Repairs, and
Incurred on Expenses
Encumbrances Incurred

NONE
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Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

Showing all Mortgage Loans ACQUIRED AND ADDITIONS M

SCHEDULE B - PART 2

ADE During the Current Quarter
7

1 Location 4 5 6 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
Marriott Lincolnshire............ccooovveivccvrieeennnnan, I LINCOINSNIIE. .......cvcvivivieieieeecccietetete ettt ettt ettt es e e enanananasesene I 01/28/2016.... | .............. 5273 | oo 6,700,000 | ..o 0 ...15,250,000
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All O .......... oottt ses s s e sesntees | feeseessssssssesssssnsessessessnssnsessessnssnsessesnns | coessa XXX...... XXX e e 6,700,000 | oo 0 ...15,250,000
Mortgages in Good Standing - Mezzanine Loans
Invitation Homes Rev 4 Libor+275 INEW YOTK. oo nssssssessssssssessenssnsessenssnssessessessensenees | NY siiicinnienssesenseennns | voves 08/28/2014.... 3.230 | oo 0 | oo 3,759 25,828,961
............................. 02/16/2016.... 4.750 s 18,858,564 0 25,144,752
............. XXX cerieenenn. 18,858,564 e 3,759 50,973,713
0899999. Total - Mortgages in Good Standing... XXX 25,558,564 3,759 66,223,713
3399999, TOLAl MOMGAGES. ... vveveerertsereiseiseiei et s bbb XXX 25,558,564 | oo s 3,759 | o 66,223,713
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
MSR 1 AUSHN. s X | ......... | 10/02/2014.... | 02/16/2016.... | cevovvrrrsrenns 15,941,047 | oo 0 1 s 0 0. 1 [V 15,941,048 | ......... 15,941,048 [ 0 0
0199999. Total - Mortgages ClOSEd DY REPAYMENL. .......vuieuirriierisissisrsssseeersssessssssssssseies easesessasssssasssessesssssenssssssssansesssnssessensssssensansssssansessns | coessesssnnsanees 15,941,047 | oo 0 1 0 0. 1 0 | e 15,941,048 | ......... 15,941,048 [ 0 .0
Mortgages With Partial Repayments
Biltmore Hotel Coral Gables..........cccoevrvereirernrnnns FL .108/13/1999.... | 03/14/2016.... ..24,426 .0 0 0 0 ... 0 0 ... 24,426 24,426 (0 TN 0 .0
Chase Park Plaza Hotel........ | St. Louis. .| 08/11/2014.... | 03/14/2016.... ..77,209 0 0 0 0. 0 0 77,209 77,209 [V IR 0 0
Dixie Terminal Corporation.... | Cincinnati... . 12/30/2008.... | 03/25/2016.... ..73,290 .0 0 0 0. 0 0 73,290 0 | oo 0 0
Embassy Suites Nashville..... | Nashville .110/25/2012.... | 03/14/2016.... ..39,659 .0 0 0 0. 0 0 39,659 [V IO 0 0
Embassy Suites New Orleans| New Orleans. .110/25/2012.... | 03/14/2016.... ..63,755 .0 0 0 0. 0 (V] IR 63,755 63,755 (U IO 0 0
Invitation Homes 4 Euro+400 [ NeW YOrK........ccocovvveeiniininierneirinneiencens NY oo v 08/28/2014.... | 03/30/2016.... | .. 29 | o 0 0 [ 0 0 ... 0 0 29 (0 N 0 0
Invitation Homes Rev 4 Libort| NeW YOrK...........c.cvvereereemerinrnierienirneenns NY. .| 08/28/2014.... | 03/30/2016.... 139,573 .0 0 0 0. 0 0 139,573 [V IR 0 0
Lemon Avente..................... SAraSOta........oocvveeeeererresiee e FL .1 07/31/2007..... | 03/15/2016.... | . 1,160,000 .0 0 0 0. 0 (V1N I 1,160,000 [V IR 0 0
McHenry Row. Baltimore..........cc.oevveeerineieinniienes MD...coovvrnne .| 06/29/2012.... | 03/14/2016.... ..63,633 .0 0 0 0. 0 0. 63,633 63,633 [V IO 0 0
Miami Beach Marina MIEBMI. .o FL .| 11/22/12011..... | 03/14/2016.... .84,731 .0 0 0 0. 0 0. 84,731 84,731 [V IO 0 0
One East Fourth Inc.............. CINCINNGL......vocveveice e OH..ooovvvvv | v 12/30/2008.... | 03/25/2016.... 228,286 | ..occoveveerircinns 0 0| 0 01... 0 0 228,286 | ......co...... 228,286 (0 TN 0 .0
Palomar Common: L[ Carlsbad........oveeeriei CA .110/17/2013.... | 03/14/2016.... .37,312 .0 0 0 0. 0 0. 37,312 37,312 LU [T 0 0
Wild Dunes Resort................ Il Of PalMS.......ccvreiviriieiicesees SC .103/30/2011.... | 03/14/2016.... ..47,003 .0 0 0 (VN 0 {1 [ I 47,003 47,003 (VI ORI 0 0
Xactaware Office Building..... LI et UT.oini [ s 02/24/2014.... ] 03/14/2016.... ..58,432 .0 0 0 0. 0 0. 58,432 58,432 O IR 0 0
0299999. Total - Mortgages With Partial Repayments. 2,097,335 0 0 0 0 ... 0 0 2,097,335 2,097,335 (O 0 0
0599999. Total MOrtgages...........cvvvvverereviuneinieceeiriveriercrcens 18,038,382 .0 1 0 0 ... 1 (U [ 18,038,383 | ......... 18,038,383 (V1 [N 0 .0
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Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Dur

ing the Current Quarter
7 8

1 2 Location 5 6 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | 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 Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0 |Global Premier Finance Company LOC ICincinnaﬁ | OH... | Global Premier Finance ComPaNY...........ouveurerieisreeesesseesseeseseesssssseesessesesssssssesees 02/01/1999.... 0] e 0 ...1,210,407 0 0. 100.000
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed INCOME INSrUMENES = AffIIATEA. ... oottt sttt ettt ettt ettt ekt s bt et s ekt ts et st en ettt ensen et et st ensessesntensansennes | essiones 0 ...1,210,407 O | oo, 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O[A&M Capital Partners, LP ...........ccccooevrrereeninerrrceieineinenne Greenwich.........cccevievereeecieniens CT.... | A&M Capital Partners, LP ..........cccccovrrrirreirenne. 12/06/2013.... (1 I 0 151,485 0
000000 00 O[AMMC CLO 18 UBS WarEhOUSE...........covverrrrereririiiiriseisisiesssssssssesse s ssesenes George Town . [ UBS SeCUtIES LLC.......coeveirieeieiiieeeie et 08/14/2015.... 0 0 ...3,000,000 0
000000 00 O |Archlight Energy Partners Fund VI, LP... Boston . | Archlight Energy Partners Fund VI, LP 08/04/2015.... 3 0 .352,470 0
000000 00 0| BIUE Chip VI, LLC.....ouiiuiiurirriieiieiseieeeisesie st sseeen Cincinnati o | BIUE Chip VI, LLC ..ot 11/05/2014... LI 0 ....54,000 0
000000 00 O |Blue Chip VI Extension Fund Cincinnati.. . | Blue Chip VI Extension Fund 11/05/2014.... 1 0 .120,000 0
000000 00 0 |Bridge Growth Partners L.P New York.. . ... | Bridge Growth Partners L.P . 07/15/2014.... 3 0 ...34,794 0
000000 00 0|CincyTech Fund IV, LLC......cccovvriiiiiriieiniceiseeninies Cincinnati OH... | CincyTech Fund IV, LLC......c.covvvvrriirerniireinninns 03/18/2016... 1| 96,000 | .ooeveieeeeees 0 0
000000 00 O|Cintrifuse Early Stage Capital Fund I, LLC ........... Cincinnati OH... | Cintrifuse Early Stage Capital FUNd I, LLC ........coovrieeerineerereeereees s 04/29/2013.... L 0 ....28,651 0
000000 00 OL-A Saturn ACQUISIION, L.P.......c.cccriiiiriiiiriieisiceiisesise s Philadelphia.........ccoevierniiirinnins . | L-A Saturn AcqUISItion, L.P.........cccouvviuneierniiiieseenseisesniees 01/16/2015.... 0| e 0 ....31,559 0
000000 00 O|LLR Equity Partners IV, L.P........ccccouevrerermreneriirineeneins Philadelphia.. . | LLR EQUity Partners IV, L.P.........ccreuremreiiiirierieseseesssisesiessessessssesessessssens 03/14/2014.... 3 .390,000 0
000000 00 0|Medley SST SPV, LLC......ccuiirienieieiieeiseessesisessess s isessss s ssss s New York [ Medley SST SPV, LLC......couiiieeiierieereiseiiesiesesessss e ssssssss s 03/21/2016.... | .ccvocrernes B | e LBAATT8 | 0 0
000000 00 0|Monarch Capital Partners I, LP.......c.ccceiirimiiersieieriseesisisessiessssssessessseesenens NEW YOrK.....ccovvverieicieicieeieeieae .| Monarch Capital Partners IIl, L.P........... 01/12/2015.... 0 .810,000 0
000000 00 O[NB Strategic Co-Investment Partners Il L.P. .........ccovuuvnee New York .| NB Strategic Co-Investment Partners Il L.P. ..... 10/01/2012.... 1 137,272 0
000000 00 0|NB Strategic Co-Investment Partners Ill L.P. ....... [ New YOrK.......ocviricniiciei, .| NB Strategic Co-Investment Partners Il L.P. ..........cccocouiveiimiieriniininicesneiies 01/28/2016.... | ....cccovnne 1 .201,033 0
000000 00 O |Patriot Financial Partnersll, L.P..........c.ccocooreurirninierrenenns Philadelphia.. . | Patriot Financial Partnersll, L.P...........cccccovunvenee 04/30/2014.... 3 0 .337,500 0
000000 00 O|PWP Growth Equity FUNG I LLP.......c..covvuivierireirnrineie e eseseeens New York L|INY.... | PWP Growth Equity FUNG | LLP.......c.oevereereiciiierieeicerseiseeieeis 08/20/2014.... 3 0 609,744 0
000000 00 O|Snow, Phipps, & Guggenheim, L.P. WIIMINGtON. ..o DE.... | Snow, Phipps, & GUGZENNEIM, L.P. ..o s 02/06/2007.... (0[N I 0 ....24,997 0
000000 00 O|Snow, Phipps, & Guggenheim I, L.P. Wilmington..........coevvvrnirieieinnn DE.... | Snow, Phipps, & Guggenheim I, L.P. ..o 01/08/2010.... 0 0 ....60,000 0
000000 00 0] Yukon Capital Partners Il L.P........ s . | Minneapoli MN.... [ Yukon Capital Partners Il L.P. ..o s sssssseenssnsenes 07/17/2014.... 2 0 .292,450 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGFIIBIEM. .. ... euu i ieisiis ittt sttt es ettt e e et st e st eE 1o e e eEee8 428 eE e 8 eeE S8 e e e A28 428 o2 E 8 seE e 0828 e 842 E e e s et st ee et et anteesensst et ensensernssnsensesnnas | sebassessesesneas 1,805,885 | ..o 6,635,954 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|Lubert-Adler Real Estate Fund VII, LP Philadelphia..........cc.eeereeerinerens PA.... | Lubert-Adler Real Estate FUNA VII, LP ........c.coiniviriiiiniincnieneeieesssesseeinennens 10/15/2013.... (1 R 0 ...2,500,000 0
000000 00 O|PRCP-Abacoa Partners, LP............ccccooiuiiiieieiicieeeiee et JUPIEI .o PRCP-Abacoa Partners, LP...........cccovieeiiciceiceeeece e 12/09/2015.... 0 0 ...6,536,250 0
000000 00 O|PRCP-Dallas Four Partners, LP...........cccccceveurirerrerniinnnne Dallas .. | PRCP-Dallas Four Partners, LP............c.cccco...... 11/06/2015.... 0 0 ..4,455775 0
000000 00 O|PRCP - Missouri Partners, L.P.................. . | St. Charles . | PRCP - Missouri Partners, L.P..........ccccevienicicceceeeeeee e 10/22/2015.... 0 0 ...3,650,107 0
000000 00 O|Righetti Ranch, L.P........ccccccomivviiirrnernriniinns .| San Luis Obispo oo | RIGhetti RANCH, L.Pu...ooice i 06/26/2015.... 0 0 ...1,500,000 0
000000 00 0 |Water Street 0'ConNOr, L.P......c.oviiiiiiiiiisisneisnssnininas Aflanta........cccovenee GA.... | Water Street 0'Connor, L.P.......cooviiiiiiiiiiicinies 10/23/2015.... 0 0 439,409 0
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI ESEALE - UNAT! ... ..ottt et etiets | ettetsstsstessee et seseseeseeseeseseeteeseeseeeeseeseE et eeeee 8o EseE et ee8eE 1o e e e eeEeEseEseE et eEEeEseEeeEeeEeeseE et e A ee s e e e et eesee e b et eedee s et et setentensebntsnsensesntantentensnsins | cosissiess 0 19,081,541 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 O|GAKEY LIME, LLC......covorierrieiinerieriesiseesseeisesseesessssessssisenssssans GUIMER....o.evrreerriereieeienieessnia IL..... GAKEY LIME, LLC.....vririciecicerssiseesieesiesiesiseenns 11/19/2015.... (V1 I 0 539,922 0
000000 00 O[GALIC SOIento, LLC........c.coeruirierieieieiesieie et siees Coral Gables FL..... GALIC Sorrent0, LLC..........oovvireieieiiieieieieie e 06/27/2012.... 0 0 .103,639 0
1999. Total - Joint Venture or Partnership Interests That Have Underlying CharacteriStics 0f REAI ESIAIE = Affil ... i oottt stee eesttasses st s et eessese e eetees e e84 E8 eS8 e 28082848428 £ 08 e 084284 E 1S E 40 S8 28428 £ E 128408 E et ee et ses et 0 .643,561 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O |Pretium Mortgage Credit Partners |, L.P.. . .. | New York.. | NY.... | Pretium Mortgage Credit Parners |, L.P.......cooiiiiieissisnisssssesenssscssnsssrsnss 12/04/2014. 0 0 .251,568 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage LOANS = UNGFfIIALEA. ..o ittt ettt ettt sttt ettt a2t e 8o E e f o088t 42 f e e 28428 oA e E a8 et E e bt ettt st enten et enias 0 .251,568 0
4499999. SUDOLAl = UNAFIIBIEA. ...tk bbb stk E ke ke E b+ fhiELE oL LRkt 1,805,885 25,969,063 0
4599999, SUDHOTAL = AFFIIBEY. ... v resis itttk E 2 £0E 18£8 1L LR 88 L8R E L84 E AR SEE £ 80 E LR E AR RS0 SLE8EEE LR R LR LR 0 ...1,853,968 0
4899999, TOAIS.........vvoeeriereiseieeeetee ettt es et e b8k E e E bR EReeRseeee f4eeEseeREee R AR R LR s AR ek R R R RS eee ke ks eees et kes f1eEseeEseeE R LR LR SR ER LR R LR LR LA E SRR E LR R LR RS AR LRkttt | cirei st 1,805,885 27,823,031 0
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Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

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

1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.JA.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
909283 AA 1 |United Air Pass-Th. Cert 9.20% 3-22-08..........cccoouunnes IWiImington ....................... |DE.. | DiStribULION. ... | 10/30/1996 |01l04l2016 0 L0 0 0. 0 0 | e (0 [ 191,961 | oo [V 191,961 | ... 191,961 | oo 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil...........ccooiiiiininisisnsinisisssrsssssssssssssneenes 0 w0 [ 0 01... 0 (U I (O I 0 . 191,961 | oo 0] e 191,961 | ........ 191,961 | oo 0
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0] Global Premier Finance Company LOC.............oocu. [ Cincinnati .. [ OH. [ DiStrioution........ooooooossssrsre [02/01/1999 [03/10/2016 | ....... 639,000 0 0 0].. 0 0 | 0] 639,000 | ....... 639,000 [ oo 0 | 0 | [ 0
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated......... 639,000 w0 | 0 01]... 0 (| I 0 639,000 639,000 | ..... 0 0 [ [ 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|Boston Ventures V, L.P. .| BOStON. ..o MA. |Boston Ventures V, L.P. .......cccccvvvunnrnnne 09/30/1996 |02/24/2016 | .............6,636 | ............ 2,128 | ... 0 0. 0 2,128
000000 00 O|Bridge Growth Partners L.P.........cccccovunrririnireincininns New York.... .. NY.. | Bridge Growth Partners L.P. ..107/15/2014 | 01/19/2016 w0 [ 0 0... 0 0
000000 00 O|DESRIVI,LLC....... New York.... .. |NY..|DESRI VI, LLC .. | 12/17/2014 | 01/25/2016 w0 0 0 ... 0 0
000000 00 O]River Cities Capital Fund IV, LP ........ccccooverermrrnerinenns Cincinnati . | OH. |River Cities Capital Fund IV, LP.. .. | 09/30/2012 | 01/20/2016 w0 | 0 0. 0 0
000000 00 0|Solamere Capital Fund II, LP ...... . | Boston MA. | Solamere Capital Fund II, LP . ..|08/19/2013 | 02/19/2016 0 0. 0 0
000000 00 O|Solamere Capital Fund II-A, LP ....... Boston .|MA. | Solamere Capital Fund II-A, LP .. . 108/19/2013 |02/19/2016 0] 0 0]... 0 0 . 0.
1599999. Total - Joint Venture or Partnership Interests That Have Underlymg Characteristics of Common Stocks - Unaffiliated. ... 226,176 | ........... 2128 | ...... 0 0].. 0 2128 | oo 0 228,304 226,339 | ..... 0 | oo (1,965) | ..vvevne (1,965) | oo 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|Lubert-Adler Real Estate Fund VII, LP ........ccccoonninnnns |Phi|ade|phia ...................... |PA.. |Lubert-AdIer Real Estate Fund VII, LP ..... 10/15/2013 | 03/29/2016 15,625 R 0 0. 0 0 15,625
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 15,625 () 0 0]... 0 0 15,625
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 O|GAKEY LIME, LLC GUMER....oovorrrrcirerinninns IL.... | GAKEY LIME, LLC .. | 11/19/2015 | 03/31/2016 202,500 w0 0 0. 0 0 202,500
000000 00 0|GALIC Pointe LLC Destin FL... | GALIC Pointe LLC ..|03/25/2011 | 03/31/2016 3,938 w0 | 0 0. 0 .
000000 00 0| GALIC Sorrento, LLC.......ovurrenirieriesesensssnisssrsssinaas Coral Gables........ccoureres FL... | GALIC Sorrento, LLC......ccccosurminrirniinnnes 06/27/2012 | 03/31/2016 | .......... 502,178 R 0 0. 0 502,178 | ..... 0 (U [ [0 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ..o O 0 0 ... 0 [0 [0 | 1 708,616 | .o 708,616 .0
4499999. Subtotal = UNffilIBEA........cvuuireerieieseisssiss i bnnnsens st | s 241,801 | i 2,128 | ... 0 0. 0 2128 |0 | 00243,929 | oo 433,925 .0
4599999, SUDEOLAL = AFFIIBEY. ...ttt feeE ARt R 0 0. 0 |0 [0 | 11,347,616 | ... 1,347,616 .0
4899999, TOMAIS.......overrerieiieiiiese et enieres s | e [,D8QANT | 2,128 | e 0 0]... 0] 2128 | o0 | 1,591,545 | ... 1,781,541 .189,996 .0
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Bonds - U.S. Political Subdivisions of States, Territories and Pc ions

850000 3F 5|SPRING TXISD PREF 5.00 08/15/2019, . . .101/29/2016.... | Exchanged 910,140 880,000 . 20,044 |1FE

850000 3S 7 |SPRING TXISD UNREF 5.00 8/15/2019.......c.cvuuiumutiessirsensenessesssnssssssssssssnssessssesssssssssssssssenssens . .1 01/29/2016.... | EXChANGEM. ... verieriiiieissirssniens s s 124,110 120,000 2,733 |1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possessions.. . et ettt et et et ettt e et s e te st et et et s A et et e aet et et e st et et e A et et e A et et e et et et an s et es e A et et s eet et es At A et et e A et e b s e e e e et et et et anaetesneetesesantesenraetesnaetesanaraesanniess | eeereerererenietereneeeennaes 1,034,250 . 1,000,000 . 22,778 XXX
Bonds - U.S. Special R and Special A t

45201Y F3 6 |IL HSG DEV A TXBL 4.00 02/01/2034. .101/13/2016.... | JP MORGAN SECURITIES INC......covuuuriurimeeiertieesersssssessesssseessssssssssssssesssesssessssssssssssssnes | stesssssssssssnsssesssasssssssnsssnsssns | seoessmsesessnssssssnenes 7,219,520 . 7,000,000 | vvevrennrierieeeeeeeeseeseniaaa 0 |1FE

60416Q GG 3 [MN HSG FIN A 2.95 02/01/2048...........ccormrrirrirnriernnieeesisissssssissnsenes .101/13/2016.... | RBC CAPITAL MARKETS........... et | rererenees e enes | crereneiens 13,373,565 | ..o 13,373,565 | oo 0 |1FE

67756Q NQ 6|OH HSG FIN AGY A 2.80 03/01/2048............ocermivemerrerenrerenerererseenns . .102/17/2016.... | GEORGE K BAUM & COMPANY.............. . s 5,001,395 . 5,001,395 | ovoueirrierieeeeeeenie 0 |1FE

88275F NW 5| TEXAS ST DEPT OF HSG A 3.00 03/01/2046 . s . .101/15/2016.... | JP MORGAN SECURITIES INC......oovvvniiriiiniianiinnes 8,250,000 . 8,250,000 | oo 0 |1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. .. .. O OO OO PO OO PO PO OO PO PSP PO PP PP UPSPOPPORUPSRPROPPOR UTOTPRYRION 33,844,480 .. 33,624,960 | ... 0 XXX
Bonds - Industrial and Miscellaneous

001751 AA  4|AMMC 2015-17A A1 CLO SSNR FLT 11/15/2027.............. 02/26/2016.... | SOCIETE GENERALE SEC. e ————————— 2,741,180 . 2,775,000 . 13,349

00936C AE 2|AIRLE 2006-2A B CLO MEZ FLT 12/20/2020. . .| 01/06/2016.... | BANC OF AMERICA SECURITIES, . 957,188 . 1,000,000 2,460

01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021..... . SOOI BTN 02/03/2016.... | CS FIRST BOSTON........cooouriuimiiiminiirrerissesisesssseesisesesses s 983,750 . 1,000,000 | oo 0

01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021..... .1 02/04/2016.... | BANC OF AMERICA SECURITIES, . 982,500 . 1,000,000 [ .ooovernermeenerieriereeeieneneenne 0

01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021..... .102/05/2016.... | CS FIRST BOSTON.......couiimmriuiemersmesiseesssissessesssesessesssissssessssssssesssssenas 982,500 . 1,000,000 [ .ooovernereeeirerieeeeeeieeieenns 0

02665X AA 7|AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36. .101/22/2016.... | MORGAN STANLEY .....ccoirriiirirrnriirienieisisssie e ssssssessesssenes 5,209,165 . 5,116,430 . 12,545

055330 AK 2|BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45 RE........ .102/19/2016.... | BANC OF AMERICA SECURITIES, . 707,699 | . 727,244 1,385

05741R AE 3 |BAKR 2006-1A C CLO MEZ FLT 10/15/2019 .1 01/13/2016.... | BANC OF AMERICA SECURITIES s sstens | ettt | e 1,445,625 . 1,500,000 225

059522 AU 6|BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036...... .102/12/2016.... | CITIGROUP........coourimririiierierieeisesisssiesie s ...4,280,705 . 4,821,631 6,807

07386H QZ 7|BALTA 2005-2 2A3 SEQ PT SNR FLT 04/25/35.... . . . .102/11/2016.... | BANC OF AMERICA SECURITIES, . . ...4,029,685 . 4,754,790 5,639

12563L AA 5|CLIF 2016-1A A ABS SNR 4.21 02/18/41 . | 02/04/2016.... | WELLS FARGO BROKERAGE SERVICES..... . et | | 1,399,857 . 1,400,000 | oo 0

13054P AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/2018. L[ 01/07/2016.... | PrVAte PIACEMENE.........vuuiveieeviseriseeisceseeise st es st bbb snbsens | cbsenbsnesssssss st ssnsnsssentes | sesessssessessssssenssenes 1,387,500 . 1,500,000 [ .ooovernernrenerrerieeeieeieeieenns 0

13054P AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/2018. .102/26/2016.... | ANTARES CAPITAL LLP.......ooovveiereieieicieeeece e . 547,500 | .coooveireee 600,000 | oo 0

14575H AA  6|CAUTO 2016-1A A ABS SNR 4.55 02/15/2048..... .1 03/03/2016.... | CS FIRST BOSTON.......couremurumimmmerisriseesessssssessessseessssssse s ssssssenssesessssssssssessesssessssnssssssns | stsessssssssesssnsssesssesssnssnsssnesses | seoesssssesessnsssesssenes 4,998,164 . 5,000,000 | voevreenrierieeeerieeeeieniena 0

20369F AA 7|COMMF 2015-1A A CLO SSNR 5.75 11/01/2027. .101/28/2016.... | CITIGROUP o 758,550 | . 780,000 . 13,206

24824T AC 4 |DEN122016-1A A2 CLO SSNR 3.0 04/15/2028 . . [02/25/2016.... | BNP PARIBAS........ccooiiieiiiiniiierietiississise e 5,000,000 . 5,000,000 | ..ovourvenrierieienienieen 0

278642 AN 3|EBAY INC 3.80 03/09/2022 RSN . .103/02/2016.... | BANC OF AMERICA SECURITIES, et esbens | ettt | et 4,988,600 . 5,000,000 | vvurenrierieeeerreeeeierinaa 0

29977A  A*  6|EVERCORE SEN NT A 4.88 3/30/2021.......comriumrireirniiniiieiisesiseessssisss it ssssssesssees . .1 03/30/2016.... | Private PIAaCEMENE...........ovvviiiiireiieeiesiieese e 2,500,000 . 2,500,000 | oo 0 {2Z s

29977G AB 8|EVERBANK FINL CORP 6.00 03/15/2026.......... .1 03/09/2016.... | US BANCORP.........couivimrirrimeesmeieerisesie ettt sttt | wbsesssassssssenest st essssssssssssenies | sesesssssesessnsssenesenes 1,000,000 . 1,000,000

32051G EZ 4|FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35 . . .102/19/2016.... | CANTOR FITZGERALD & CO.....cccouivurirrireireriseiseriesiseesseeeseenns 2,504,137 . 2,946,044

357081 AE 8|FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022 . s . .101/15/2016.... | BANC OF AMERICA SECURITIES 893,125 . 1,000,000

3622EA AA 8| GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047 s .101/05/2016.... | BANC OF AMERICA SECURITIES, . 889,339 . 1,341,133

36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034 s . .102/05/2016.... | CANTOR FITZGERALD & CO......covvererirereieiieieisesisee s . 3197 | e 329,201

36828Q QH 2|GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045 . [SSSTRTORTRRIRN IR 03/01/2016.... | AMHERST SECURITIES CORP............. . OOV FOOT PO OO OPRTRUTRPSTIN RO 4,032,188 . 4,250,000

36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045 . s . .103/02/2016.... | AMHERST SECURITIES CORP............. . ettt | et e | e 1,185,938 . 1,250,000

43739H AA 8|HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036 s . .102/11/2016.... | RBC CAPITAL MARKETS........... s 2,276,875 . 2,602,143

446150 AJ 3 |HUNTINGTON BANCSHARES 3.15 03/14/2021. .1 03/09/2016.... | GOLDMAN SACHS.......ccvtmeimemmiiieriesiseeessessssisesssssssess s ssss st ess st snssnins | sbsesissssssssssssssesssessssssssssssenses | sesesssssssssssssssssenes 4,990,150 . 5,000,000

451102 BB 2|ICAHN ENTERPRISES/FIN 4.875 03/15/2019....... .102/25/2016.... | BANC OF AMERICA SECURITIES . 226,875 250,000

451102 BB 2|ICAHN ENTERPRISES/FIN 4.875 03/15/2019....... .102/25/2016.... | BARCLAYS CAPITAL......cvorrereremirmeriereeeeseeise e ssesssessssssssnsssssns 228,125 | . 250,000

451102 BB 2|ICAHN ENTERPRISES/FIN 4.875 03/15/2019....... .102/25/2016.... | JP MORGAN SECURITIES INC.......ovvomrirerinrirnrirnns 685,313 | ..ovvvciennes 750,000 . 16,859 | 3FE.....ccoviiriircrins

451102 BB 2|ICAHN ENTERPRISES/FIN 4.875 03/15/2019....... . . .102/25/2016.... |MORGAN STANLEY ......ccoouiriirirrirriiiriiriesieressesssississessssssesssesesseans . 913,750 . 1,000,000 . 22,479 |3FE

45257E  AB 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037....... . [SSSTRR R 01/29/2016.... | AMHERST SECURITIES CORP............. . OO OTE BT OPE OO OO OPUOTPUTPIOTIN EPOOPPTOTOOTOPRROTO 4,343,439 . 5,102,425 799 [1FM

45660L CK 3|INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35...... . . .102/16/2016.... | BANC OF AMERICA SECURITIES . 2,148,201 1,651 | 1AM

45660L LQ 0|INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035 s . .102/18/2016.... | CANTOR FITZGERALD & CO.....ccoourvmrrirerireererineinersessiensseseseenns . . 2,268,474 3,813 |1FM

459200 ZZ 7|1BM SEN SEC NT 3.50 1/15/2019......ccouiiumriueierniireiieeisseisssissise st ssessssssssssssissnss | sseseneses 02/23/2016.... | Private PIACEMENL..........cvuuiirciirrirciistie it esess sttt | ctnsisessnsisesssnees 2,500,000 . 2,500,000 6,319 [1Z. o
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46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...... .101/26/2016.... | Deferred Interest..... 28,658 | s 0 |1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...... .102/26/2016.... | Deferred Interest..... 28,865 | e 0 [1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...... .1 03/26/2016.... | Deferred INEErest...........cccrweireerieriierieereeisssereeesesseseseenns 2T | e 0 |1FM
46645A AB 7|JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE.. .101/01/2016.... | JP MORGAN SECURITIES INC.......oovvmrirrrinrirnrirnns O 0 383 | 1AM
47232C AH 7 [JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE........ .102/23/2016.... | AMHERST SECURITIES CORP.......cotviriirmiiiiiiiesiiesiesessisssssessesssess s esesseses ,261,873 1,597,307 3,363 | 1AM
47232V GR 7| JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/4T........ooveumerereerneineriesiseesesssesssissessssssessesessenas [ 01/26/2016.... | CAPILAl INEEIESE.........ouoevererirrriscereeiseiii sttt | srenisss s ess st ssissnnies | bnsisessnsssnensenes 738 28458 | 0 |1FM
50219P AA  4|LSTRZ 2016-1 A1 SEQ SSNR FLT 01/01/20271.......covvirireireirerisisirnsisisssiessesssssessesssissnssssnsas .101/21/2016.... | BANC OF AMERICA SECURITIES 3,900,185 4,000,000 | oo 0 |1FE
52327@ AA 3 |LECTRUS CORP TL 13% PIK 11/15/2016........ccomverrrerirmerierienseinesssersessssessessssessssssssssensns | coveseeens 01/01/2016.... | CAPHANZE INEEIESE..........oueeeveeierieciieieis i ss st eninne | cesesssesss st s sssssssseniensns | besssnessssessesssssies 3,330 3,392 | 0 |4Z.ooiciiei
52327@ AA 3|LECTRUS CORP TL 13% PIK 11/15/2016. .102/01/2016.... | Capitalized Interest 23,381 | ) 0 [4Z.ooooceeera,
52327@ AA 3|LECTRUS CORP TL 13% PIK 11/15/2016. .103/01/2016.... | Capitalized Interest 23152 | 0 [4Z.ooovovceeercse,
543190 AA 0|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045 01/22/2016.... | CANTOR FITZGERALD & CO.....covvvrmrirrieireriesiseesseissessssenensenes . 231,096 | ..ovveerinnee 237,630 236 |1FE
55819T AE 1 |MDPK 2016-20A B2 CLO MEZ 3.72 04/27/2027. 02/24/2016..... | JP MORGAN SECURITIES INC.....cooeruuiiriiiiiririieienieiesisssssssse s ssssssssssessssssssessssssssssssnns | sessessssessssosssssossssesssssesssnsonss | svsoesosssssassessossnsses 1,550,000 1,550,000 | oo 0 |1FE
571748 BA 9| MARSH & MCLENNAN 3.30 03/14/2023........cccevvuevereerrrinerieriesisseesssssssssesssessssesssessssssssssnsss | avvserons 03/09/2016.... | CITIGROUP..........coouiiuirimerireiseesseiserie s essss st ss st eessens | cosesesesssssssnessenes 2,497,200 2,500,000 | oo 0 |1FE
576433 GM 2| MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033....... .102/26/2016.... | AMHERST SECURITIES CORP.....cooiitmiimiimeiniiesiiessseeessessss s sssssss st 1,511,955 109 | 1AM
59020U ZE 8| MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035...........cvvvuumrremerirerereeiinisenissrsesiesssenssssesessssssens | o .1 02/25/2016.... | BANC OF AMERICA SECURITIES, . 5,120,228 502 | 1AM
637432 NJ 0|NATL RURAL UTIL 2.70 02/15/2023 .102/03/2016.... | RBC CAPITAL MARKETS........... SN 4,000,000 | coooovvrririreeiner e 0 |1FE
67401G AE 8| OAKTA 2016-A B2 CLO MEZ 3.807 01/20/27. .103/09/2016.... | WELLS FARGO BROKERAGE SERVICES..... . . ...1,099,874 1,100,000 .0 |1FE
68268F AA 8|OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028...... .1 03/16/2016.... | RBC CAPITAL MARKETS........... e 2,999,487 3,000,000 | eveveernrierieeere e 0 |1FE
69915V AC 4| PARL 2015-1A A CLO SSNR FLT 07/20/2027.........comvveerrrvienrireriisseiisseisessissesssssssssssssssssenns . 102/22/2016.... | BANC OF AMERICA SECURITIES 1,500,000 3,104 | 1FE
70437Y AB  7|PAYLESS INC TL B 1L L+400 03/11/2021.......covverrireeiirirerieerierieneseesssesssssessseessesssseesssssnees | eveserones 01/26/2016.... | Private PIaCeMENt..........c..vvererereerrirerierieeeeeiseisseeieerenienes 2,382,250 | ovoueiriereeie 0 |4FE
70454B AN 9|PEABODY ENERGY TL LIBOR+325 9/24/2020...........ccomvumereerererireeirneisssinessssssnsssssessesssseseees | sveseennns 01/01/2016.... | CITIGROUP..........coouriurireitieeiseisseissssse st sess bbb esstnns | sbansisessnesinessenes L N 0 |5FE
70454B AN 9|PEABODY ENERGY TL LIBOR+325 9/24/2020.... .101/01/2016.... | CITIGROUP........coiiiririritieiisiseiesie s (V2722 ) 1 RN 0 |5FE
70454B AN 9|PEABODY ENERGY TL LIBOR+325 9/24/2020.... .101/01/2016.... | BANC OF AMERICA SECURITIES, (R 0 |5FE
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020.... .101/01/2016.... | BANC OF AMERICA SECURITIES . (1,531) | covvernrierreieeesisessieiesisin 0 |5FE
74332M  AA 3| PROG 2015-SFR2 A ABS SSNR 2.74 06/32..... .101/20/2016.... | WELLS FARGO BROKERAGE SERVICES..... 817,987 827,000 1,511 [1FE...
74332N  AA  1|PROG 2015-SFR3 A ABS SSNR 3.067 32 .101/20/2016.... | WELLS FARGO BROKERAGE SERVICES..... 701,000 701,000 1,433 |1FE
74931T AG 0 [RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE........ccvtiumirerierereniieiserissniesescesssisssssesssensnenes .101/13/2016.... | BANC OF AMERICA SECURITIES, 739,031 | oo 792,527 364 |1FM
74966U AL 4 |RPIFINANCE TRUST TL B4 L+275 11/09/2020.... .102/24/2016.... | BANC OF AMERICA SECURITIES........covueiieeiieciieeiseseessiesesssessssssssessssssssesssssssessssssssssssssssens | sonssssssssssssessssssssesssssssssssssssins | soessssssssssssssssssssenes 1,498,125 1,500,000 [ oooouverriieniiereiereeneenas 0 |2FE
75115B  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36.. .102/11/2016.... | AMHERST SECURITIES CORP... 3,360,300 4,364,026 8,497 [1Z..ecvviiieeeeeinn
75156V AD 7|RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 .1 01/14/2016.... | AMHERST SECURITIES CORP 3,505,322 4,519,351 2,084 | 1FM
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 .102/11/2016.... | AMHERST SECURITIES CORP... bttt | ettt | eneineiaas 14,472,981 | .o 18,857,304 8,753 [1FM
761118 BU 1|RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035.. .101/01/2016.... | AMHERST SECURITIES CORP.......ccrvvtrriririmrimeriesriensesesessssesesssesssessesssssesssssessssnenssssesns | snesssssesessssssessesssssssnssnssnes | senesnesssssssessonssessessnessonnesQ | reresneesnsssessessnessesssesessnd 0 19 [3AM
76117W AB 5|RESOLUTE FOREST 5.875 05/15/2023 .102/23/2016.... | GMP SECURITIES.......ccotiviriririeiississeriesiessseesssisessssssssssessssssssssssssssssssesssssssssssssssssssnnes | onessssessessssssnssssesssssssnssonssnns | seeeessissssnenssesssnssnneessens 92,0000 | wovciinrinenns 200,000 3,297 |3FE
76117W  AB  5|RESOLUTE FOREST 5.875 05/15/2023..........ce0eumrieirerieiniisiseissssssiessssissssssssssssessessssssessssnns | nsennens 02/25/2016.... | RBC CAPITAL MARKETS........... | 118,750 | v 250,000 4,325 | 3FE....coiiiiiennee
76117W AB 5|RESOLUTE FOREST 5.875 05/15/2023 .102/29/2016.... | WELLS FARGO BROKERAGE SERVICES..... 397,500 | .oooovrrernnn 750,000 13,219 |3FE ..
78355H KB 4|RYDER SYSTEM INC MTN 3.45 11/15/2021............ .102/17/2016.... | WELLS FARGO BROKERAGE SERVICES...........coooiiiieieiririieieiieicissiesseie st sesssssssessessnsss | svessessssssssesssssssessessssssssssesiessnss | sossessessssssssssessessesnes 4,496,310 4,500,000 | oo 0 |2FE
80281L AD 7|SANTANDER UK GRP 3.125 01/08/2021...... . [01/05/2016.... | BARCLAYS CAPITAL......couirimerirrerierrineriesieseeesenssssssessesseenssenes 6,992,930 7,000,000 | ©veervenrieriereeeieeeienneaa 0 | 2FE
80875A AJ 0|SCIENTIFIC GAMES TL B1 LIB+500 10/18/20....... .102/22/2016.... | UBS WARBURG. 529,500 600,000
80875A AJ 0|SCIENTIFIC GAMES TL B1 LIB+500 10/18/20....... .1 02/24/2016.... | BANC OF AMERICA SECURITIES 266,250 300,000
80875A AJ 0|SCIENTIFIC GAMES TL B1 LIB+500 10/18/20....... .103/23/2016.... | BARCLAYS CAPITAL....oovvrrirermmreimerieriseeseesseisessessssesssssisessssssns . 583,500 | .ovvvovereene. 600,000
81788Y AA 1|767-3-25285 & 25392 TRUST 5.25 10/05/22......... .102/11/2016.... | STIFEL NICOLAUS bbbt ens | bbbttt eens | st 1,800,000 1,800,000 [ .oooveveirrieieiieeieeieeenns 0 | 2FE
85172L AA 4|SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24 .102/23/2016.... | BANC OF AMERICA SECURITIES, 985,781 1,000,000 966 |1FE
863579 C3 0|SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035. .102/10/2016.... | AMHERST SECURITIES CORP... 2,421,580 2,861,542 3,365 [1Z.oooeeeveeeerrenrn
863579 UL 0|SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35 .102/16/2016.... | CANTOR FITZGERALD & CO......ccovrruirieriieiiririeriesiiesieneneeens 2,705,707 3,361,127 3,972 |1FM
863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035........cccrvermreeimreeerneeesseseseesssssesssssssssssesasssssnees .101/15/2016.... | BANC OF AMERICA SECURITIES, ...1,466,619 1,707,854 2,610 |1FM
863579 ZL 5|SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035.... .102/04/2016.... | AMHERST SECURITIES CORP.......coitireriiiiiriieiissiesssiseesi et essssenes ...1,822,496 2,153,614 1,264 | 1TFM..oiiicine
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......ccvvvueririeririerieininerieesseesssesesssssssensesssee | aeenennns 03/04/2016.... | AMHERST SECURITIES CORP.........coitumiimirieriieeeienissessesssssesssessssesssssssssssssssessesssssssssssssns. | sossesessssssssssenes 2,363,331 2,768,177 636 [1Z..oeeeecrrreriens
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92912E AC 7|VALEANT PHARMA 6.75 08/15/2018 .103/16/2016.... | BARCLAYS CAPITAL.....ocvvrrerermmrinerieriseiseesseisessesssesssssessessssens 446,250 | .oovovrirnees 500,000 3,375 |4FE
92912E AC 7|VALEANT PHARMA 6.75 08/15/2018 . . .103/16/2016.... | MORGAN STANLEY .....ooutiuiiriiiiieiresieisisseiserissi st sisssens | siesssisessessssssessssssssssssessesisssnes | soessesssesesssssnsssssneres 1,125,000 . 1,250,000 8,438 |4FE
92912E AC  7|VALEANT PHARMA 6.75 08/15/2018...........ccovvvmerenirirerienns .103/22/2016.... | JEFFERIES & CO.....couviuurirriieereiseiseiesesssesisesssesesesssssss st sssesnsens 450,000 | .ocvorerrrnnes 500,000 4,031 |4FE...
92922F 3N 6 WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35. s .102/23/2016.... | BANC OF AMERICA SECURITIES, . 2,244,118 . 2,376,300 4,011 |1FM..
92990G AG 8|WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37... . . . .102/17/2016.... | AMHERST SECURITIES CORP............. . ettt | s | e 4,165,558 . 5,591,353 7,826 | 1FM..
933636 AL 6|WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36. s . .102/23/2016.... | GOLDMAN SACHS.......cocvimiimeeiiriseriesisesesessssise s sssse st ssss st esstsnssnins | sbsesssnssssssssssssesssssssssssnsssnenses | sesesssssssessnsssnssssenes 1,581,626 . 1,759,807 2,705 | 1FM
93364F AC 5|WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37... . . . .101/29/2016.... | CS FIRST BOSTON......ccviriiriimiireiiiinserenieisssssiesisiessessesssssssssessssssessssenes 3,754,816 . 4,733,512 294 |1FM
958102 AJ 4|WESTERN DIGITAL 7.375 04/01/2023........ . O 03/30/2016.... | BANC OF AMERICA SECURITIES. . vt | 2,000,000 . 2,000,000 | voeeernrierieeeeneeeeeenieaa 0 | 2FE
BL1857 02 O|WESTERN DIGITAL TL B 1L L+550 03/30/2023..... . (SO R 03/31/2016.... | Private PIaCEMENL.........cc.evererireirreiseiiseiies s essesiesiieees ...1,940,000 . 2,000,000 | oo 0 | 2FE
BL1871 62 5|CABLE & WIRELESS TL B1 L+475 12/02/2022 . s R 02/24/2016.... | BANC OF AMERICA SECURITIES, . . ...1,019,625 . 1,050,000 [ ..ooverneenrieiierieniieierieenne 0 |3FE
BL1871 62 5|CABLE & WIRELESS TL B1 L+475 12/02/2022 . s R 02/25/2016.... | MORGAN STANLEY ... .. iiuuitisiresiessemseseseessssssssssens sttt | sbsssssssnsssssnsnsnnes . 437,083 | oo 450,000 | ..o 0 |3FE
3899999. Total Bonds - Industrial and Miscellaneous e . ettt ettt ettt et et ebetee eesesetsesetetataesetas et ete s es et et s s et et et ehe b LR et et e Re ket L AR e R e e h et et eReE £ e oAbt e R e b et A ettt s e b ekt Rt et h ekt Reh ettt et et e skt et et et e sebebenetetenesetenennesenes | doeteretsreteseretenetes 171,956,885 | ...ocvovvvvieriienns 191,619,608 XXX
83099997, TOAI BONMS = PN 3.t ereetes et serssers stk E£0E 184484 84EE 8RR HEEE1oEE 1R R SHEE  HEE8HEEE LR E 1L ELE R E LR LR ...206,835,615 ..226,244,568 XXX
8399999, TOAI BONGS. ...ttt bbbk fhE btk bbb eekeehE s ..206,835,615 ..226,244,568 XXX
Preferred Stocks - Industrial and Miscell
00204Z ZA 7 |APRECIA PHARM CONV A-18.00 1/13/2021...... . (SOOI PR 01/13/2016.... | EXCRANGEA. ...ttt | ceneees 3,860,402.000 | .ooouerreireirrrieiene 4,130,630 [ ..o 0.00 | oo 0 |PAAZ......oiviii
369604 BQ 5|GENELECTRIC CO5.00 D..ocovvvevvrirriiseieieisseeiesisisssseienssenes 101/20/2016.... | EXChANGEM. ... ovveivirreacieieisissie sttt ssnnsns | enressanes 0.000 16,745,800
45666Z ZB 1 [INDUSTRIAL PIPING INC 14.50%.......cocvumerereereimerneieesseeesenssssesenssssens .1 01/31/2016.... | Capitalized INLErESt..........couerverirerceiiceeeesi s 28,402.840 28,403
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.... .102/29/2016.... | Capitalized Interest 26,902.160 26,902
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.... .1 03/31/2016.... | Capitalized Interest 29,093.390 | . . 29,093
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.... .101/01/2016.... | Capitalized Interest . 904.920 | oooovvvreriirnne 905
617777 ZZ 3| MORPHICK INC SERIES A 8.00%........ovurerririnereierisssessessssesensenennes .1 03/30/2016.... | Private PIACEMENL........c.ivvrireiiririeieieicesie st esssssessessns | evens 1,000,000.000 ...1,000,000
78409W 20 1[SCE TRUST V 5.45 K..ooiiuiiserissensensssessenssssssens st ssssnssnssa .103/01/2016.... | WELLS FARGO BROKERAGE SERVICES..... . [FSSTRRRRTON RN 400,000.000 .10,000,000
8499999. Total Preferred Stocks - Industrial and Miscellaneous.......... ettt ettt ettt et et st ee et et es s aetetnaes 4atatseseieietesasseeeseeeeetesateet et eA e e et e ae s et et A e et e e A et e st A e e e e e A et et s an e et s e A et et s ae e et e e A e et eAe s et e A et e et et s e et et e s et et s nraetennaetesnsetesareneenensnsesasenarans | ceriereriens 31,961,733 XXX el 0 XXX
8999997. Total Preferred Stocks - Part 3. . OO OO PO OO OO OO PP OO OO pPOP PO PO PO PPPOPPPPPPPOPPPPOPPTR PPSPPPTO 31,961,733 XXX s 0 XXX
8999999, TOtAl PrEFITEA SHOCKS. ... truutresstrsiersseresseesseessees s essseessees et ees e eE8 8 oeE 884848 4£EE 1R £ £EE4EE 8488 4EE81EEE1o0E10E feEEe0EEHEEEH4EE8oEEE4oEEE4EEE1eE EieeEEoeEEoLEE4EEEHHEEfoEEE4oEEoEE LR oLEE 1A 8 4oEEf LR EHoEE4EEE1EEE 4L E 4L R 4oEE1EEE14LE 4L EE4EEE LR 1oL E L8 1EEE1EEE LR £EE L8R AR E bbbttt | cbsenntannes 31,961,733 XXX s 0 XXX
Common Stocks - Industrial and Miscellaneous
00176K AC 7|AMMC CLO 2015-16A SUB 0 04/14/27 . . .1 02/26/2016.... | JEFFERIES & CO.....couivuuirirerireereeiseise s ssseesssesssesisss st ssssens 0.000 . 366,000 XXX
03938L 11 2| ARCELORMITTAL-NY REG RTS.......oviiimirierieriieeineiseisssiesisessssesssenas [ 03/14/2016.... | SPIN Off.....cooiieiieciiieiieiesseiisies s 400,000.000 | .oovoviernirniirniieris 490,476 XXX
008252 10 8|AFFILIATED MANAGERS GROUP. .101/12/2016.... | SANDLER & O'NEIL PARTNERS 6,000.000 . 818,342 XXX
008252 10 8|AFFILIATED MANAGERS GROUP. . . . . .101/13/2016.... | SANDLER & O'NEIL PARTNERS . . 6,000.000 . 789,160 XXX
008252 10 8|AFFILIATED MANAGERS GROUP. . . [ESTTTRROR 01/15/2016.... | SANDLER & O'NEIL PARTNERS . [SSTTURRUTORUROORN PRSP 3,000.000 . 380,037 XXX
03938L 11 2| ARCELORMITTAL-NY REG RTS......cvtviirierieririseesssiseiseesesssenseseseenas . [ 03/14/2016.... | SPIN Off 0393BLI0A........oucvvurireereriseiseeseesiees s 400,000.000 XXX
375558 10 3| GILEAD SCIENCES INC........coviiiiiiiiiiniiiieniiissis s sssesssssisnnss | sevessiin 01/29/2016.... [ ISIGROUP........iviirriieiieeiieesiieesi e 9,643.000 ..796,163 XXX
447011 10 7 HUNTSMAN CORP.......crvvirremriirmerieniesesseesssisessessssessesssssssesssssens .1 02/24/2016.... | STIFEL NICOLAUS 19,000.000 ..182,202 XXX
447011 10 7 |HUNTSMAN CORP .102/25/2016.... | STIFEL NICOLAUS s 19,000.000 ..178,686 XXX
48248M 10 2| KKR & CO Pt .101/11/2016.... | FRIEDMAN BILLINGS RAMSEY ........tvirrimiimiiiiieriserisssissiiss e ssessessssessssssssessesessesseesns 6,073.000 | . ....82,864 XXX
48248M 10 2| KKR & COLP...ouiiiiiciiciieceeeiesi et .101/12/2016.... | FRIEDMAN BILLINGS RAMSEY ........otitmrimimrimeriesiseseseesssssssssesssssssessssesssssssssesssesssssssessas 22,380.000 | oo 299,836 XXX
58503F 10 6 |MEDLEY CAPITAL CORP......oevvrvriririeiiersiensssiesrssssisnsenes .101/12/2016.... | STRATEGAS RESEARCH........coiiiiriiiieisitersisssis s 32,940.000 . 225,303 XXX
58503F 10 6|MEDLEY CAPITAL CORP .101/13/2016.... | STRATEGAS RESEARCH.........cooririimiiirierieriseesssisesisssessesssssssessssens 49,500.000 ..328,086 XXX
58503F 10 6|MEDLEY CAPITAL CORP .101/15/2016.... | DEUTSCHE BANK ceereees 72,072.000 ..459,387 XXX
58503F 10 6|MEDLEY CAPITAL CORP .101/20/2016.... | STRATEGAS RESEARCH.........ccoirimriiiinirierierieisnissiiesie s 50,000.000 XXX
66704R 80 3|NORTHSTAR REALTY FINANCE CORP........cccccoovrvrmrrrnnes .101/07/2016.... | DEUTSCHE BANK 141,900.000 XXX
66704R 80 3|NORTHSTAR REALTY FINANCE CORP........cccovvurirrnrinns R I .101/11/2016.... | DEUTSCHE BANK. R 66,500.000 | .... ..978,162 XXX
66704R 80 3| NORTHSTAR REALTY FINANCE CORP.........cccstruirmeriererieninissisessessessssssssssessssssesssesssnss | soessnnees 01/12/2016.... | FRIEDMAN BILLINGS RAMSEY .......cotiurimiririrrimiesssisesiessessesssssssesssssssssessssssssssssssssnssss. | sesesssnssssesssesssseens 95,000.000 | .oovevnernriierieries 1,342,350 XXX
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66704R 80 3|NORTHSTAR REALTY FINANCE CORP........ccccoomvrvmurrnnes .101/13/2016.... | FRIEDMAN BILLINGS RAMSEY.........ccccosvrrnrrrnnee ....56,790.000 XXX 0| L,
66704R 80 3|NORTHSTAR REALTY FINANCE CORP.......ccccovvurerrnrins .101/15/2016.... | FRIEDMAN BILLINGS RAMSEY........cccconvvrvrrniines ....27,900.000 XXX 0 [ L
66704R 80 3|NORTHSTAR REALTY FINANCE CORP .101/28/2016.... | DEUTSCHE BANK 47,500.000 XXX 0 | L,
66704R 80 3|NORTHSTAR REALTY FINANCE CORP .102/02/2016.... | DEUTSCHE BANK 23,750.000 XXX
66704R 80 3|NORTHSTAR REALTY FINANCE CORP .102/03/2016.... | DEUTSCHE BANK 23,750.000 . XXX 0 | L,
66704R 80 3|NORTHSTAR REALTY FINANCE CORP........ccccoomurvmerrnnns .102/25/2016.... | DEUTSCHE BANK.........ccrvvernecne 38,000.000 . 461,730 XXX 0| L
66704R 80 3|NORTHSTAR REALTY FINANCE CORP........cccovvurerrnrinns .102/26/2016.... | DEUTSCHE BANK.........cccovrvrenee 23,750.000 | oo 294,255 XXX 0 [ L
674001 20 1|OAKTREE CAPITAL GROUP LLC... . . veverneenns | 01712/2016.... | DEUTSCHE BANK........oouriiririericeneissie s esessssssessenes 12,000.000 XXX 0| L,
70959W 10 3| PENSKE AUTOMOTIVE GROUP INC . et veverneens | 02003/2016.... [ ISI GROUP.......oouiiiiiiiiise st 19,000.000 XXX 0 | L,
896047 50 3|TRIBUNE MEDIA CO - A....ovvomriririeiirisnicieniieesenesseens [ 01/07/2016.... | ISE GROUP........couieiiiiieiiriciissrie s 93,000.000 XXX 0 | L,
896047 50 3|TRIBUNE MEDIA CO - A....covvumiirrireireineieceesissesseniseenns .1 01/08/2016.... | ISI GROUP.........ccouiieiiiiieiieeiseisseisees et 46,500.000 XXX 0 | L,
896047 50 3|TRIBUNE MEDIA CO -A 101/11/2016.... | IS GROUP.........ooiiiiiiiiisissie s 46,500.000 XXX 0 [ L
896047 50 3|TRIBUNE MEDIA CO-A .101/13/2016.... | SANDLER & O'NEIL PARTNERS 18,600.000 XXX
896047 50 3|TRIBUNE MEDIA CO-A .1 02/08/2016.... | ISI GROUP.........couiimiiiiieiieieiseeissis s 18,600.000 XXX 0 | L,
896047 50 3|TRIBUNE MEDIA CO - A....covvumrirririereiserieiiessienseseseeens .1 02/09/2016.... | ISI GROUP..........couiimriirieriericeiseissriesi et 18,600.000 XXX 0| L,
896047 50 3|TRIBUNE MEDIA CO - A....ovumiirireireeiseieceeeissesseniseenns ceverneens | 0211172016, [ ISI GROUP......oouriiriieieieiiseese sttt 18,600.000 XXX 0 | L,
896047 50 3| TRIBUNE MEDIA CO = Aottt ssensans | anssesenes 02/29/2016.... [ ISI GROUP.......ooiriiiiiitienisisissie e sssnes 57,000.000 XXX 0 [ L
G30401 10 6 [ENDO INTERNATIONAL PLC.......cooervrereerisiessieesessssesssisssiessines Fri 03/16/2016.... | CORNERSTONE MACRO.........corverreerreerreesseeessnesssneesnes 71,250.000 XXX 0 | L,
G30401 10 6|ENDO INTERNATIONAL PLC Frvrr 03/17/2016.... | CORNERSTONE MACRO..........covvimrirrireiseiseiiesesessseeiseenns 61,750.000 XXX 0 | L
G30401 10 6|ENDO INTERNATIONAL PLC Fri 03/23/2016.... | STIFEL NICOLAUS........coumivirirremieirinseriesieessessssessenssssssesssesessenns 47,500.000 XXX 0| L,
G30401 10 6|ENDO INTERNATIONAL PLC Fre 03/24/2016.... | STIFEL NICOLAUS. 9,500.000 XXX 0 | L,
G30401 10 6[ENDO INTERNATIONAL PLC 03/31/2016.... | STIFEL NICOLAUS 22,690.000 XXX
G5785G 10 7 |MALLINCKRODT PLC.......coumrimrmmerireereissiiesseseseesssissssesssesssesssessssenns Fri 03/16/2016.... | CORNERSTONE MACRO.........covvirerereeririneiserienesenseseneenns 17,500.000 XXX 0 | L,
N53745 10 O|LYONDELLBASELL INDU-CLA..........ccovveverrrrierercinenn Foo 01/13/2016.... | IS GROUP.........cooovoiieieeiiiieeieieie ettt ens st ssssnsensesessssnsessssses | consessenes 38,000.000 XXX [0 [ L
9099999. Total Common Stocks - Industrial and Miscellaneous...........cccovvrniiiiiniiiiniiiinisiinas 34,997 427 XXX XXX
9799997, Total COMMON SIOCKS = PAIt 3..........c..oucviitiiiiitcieicctee ettt ettt sttt st s esaeaetebesasaetesssaesessese  etesessesessssesesssesesasssaesass  etetessssssessssesesassssesassssesesassetesasseeesesssseteseseteseesesetesseseeensesetessseesesasseeesessssetesssset et s setetesessetennsetetsassetensntetesnaetanan 34,997 427 XXX XXX
9799999, TOtAl COMMON SHOCKS. ....veuiteiesersseris s ersssess ettt E kR SE ke f4fEEE oL L o0E et LR f LR bR LEboEEE e L E oL L oL e E L E LR oL R 0L EEE R0 LR EE LR bbbttt | ariisnniea 34,997 427 XXX s 0 XXX
9899999. Total Preferred aNd COMMON SHOCKS. ... .. ouutiuutiiirieisirt it sisstessse s sss st ses s e st st seeehs e eef s eee R eEEseEseE e oekeeEEoeEeheeEE R b eEEeEEeEEseE oeEeLEtoEEseEE e EoEE e EEHEE R EEE AL 1R £EE£EE£EE R LR EE £ E 8L oL EE £ E £ E 8L E£EE£E R0 E 8Lttt s | senesneenes 66,959,160 XXX s 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS...........c.cciiiiiiiiieiiecietescieestiete et see et s sttt st et esesssssebesessesese  setessssetesessssasamsssesessssetas  Satsesessssesetassssssassesetesssaetas s s seesessshesesaeseses e seteb s esseeee e s et s seeees s s ee et s s e s et essseeees e setebessee e s s s e A et s s ee s e s st ea et s s sesesassesesnsesebanansesssnsetesansnsanns | sinsetesessesesnsesesinea 273,794,775 XXX e 246,967 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
9 Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. Changein | Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n|Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
313838 RS 1| FNCL 511797 PT 6.0 5/01/2031........cocvoerrercrirrerincrirenens . | 03/25/2016. | MBS Paydown 578 578 578 572 0 1) 0 (1) 0 578 0 0 0 6 |05/01/2031.... | T.cvrroneee
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031........cooovvvvcrcrcrcrcrcrcrercsce .| 03/25/2016. | MBS Paydown 177 177 177 173 0 1 0 1 0 177 0 0 0 2 |05/01/2031.... | 1......ccceee.
31388D ZU 5|FNCL 602055 PT6.50 9/01/2031.........ccconmucvevrrmecrereneee | . | 03/25/2016. | MBS Paydown 707 707 721 707 0 4) 0 (4) 0 707 0 0 0 8 [09/01/2031.... [ 1..oooounee
31388G VW 8| FNCL 604629 PT 6.0 9/01/2031.... .| 03/25/2016. | MBS Paydown 175 175 174 104 0 0 0 0 0 175 0 0 0 2 |009/01/2031....
31388K WT  5|FNCL 607358 PT 6.50 10/01/203 . | 03/25/2016. | MBS Paydown. 287 287 295 234 0 3 0 3 0 287 0 0 0 3 [10/01/2031....
31390V ER 1| FNCL 657244 PT 6.0 9/01/2032. . | 03/25/2016. | MBS Paydown 266 266 270 238 0 1 0 1 0 266 0 0 0 3 |09/01/2032....
83162C  HH 9| SBAP 1997-20C 17.15 03/01/2017........ccc000ceececccccccvccccce. . 1 03/01/2016. | MBS Paydown 3973 3973 3,933 3,891 0 0 0 0 0 3,973 0 0 (0] I 142 |03/01/2017....
0599999. Total Bonds - U.S Government 6,162 6,162 6,147 5,920 0 (0) 0 (0) 0 6,162 0 0 0 [ oo 165 XXX
Bonds - All Other Government
683234 YC 6] ONTARIO PROVINCE 4.40 03/08/2016.........ccvveerrerreeennens | U| 03/08/2016. | Maturity. 20,500,000 20,691,265 20,505,601 0 (5,601) 0 (5,601) 0 20,500,000 0 0 0 03/08/2016.... [ 1FE........
1099999. Total Bonds - All Other Government 0,500,000 0,691,265 20,505,601 0 (5,601) 0 (5,601) 0 20,500,000 0 0 0 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
508624 ET  6|LAKE CSDIL SD 5.00 01/01/2017.......cocvvevvrvrervcverrennenn | . | 01/29/2016. | Call ....4,200,000 ....4,200,000 ....4,456,410 | ...........4,200,000 0 0 0 0 0] .....4200,000 0 0 0 ...121,333 |01/01/2017.... [ 1FE........
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018...................... | . | 02/15/2016. | Sinking Fund R ion. 285,000 285,000 292,592 286,131 0 (1,131) 0 (1,131) 0 285,000 0 0 0 <o 1,481 102/15/2018.... | 1FE.......
717883  JF 0| PHILADELPHIA SD 5.00 09/01/2017......ouvvvvurrrrermrrrirens . | 01/29/2016. | Wells Fargo Brokerage Service 3,271,988 | ... 3,100,000 ..3,456,438 | ..........3,187,734 0 (4,545) 0 (4,545) 0 | oo 3,183,189 0 88,799 88,799 ...65,444 |09/01/2017....
717883 JG 8| PHILADELPHIA SD 5.00 09/01/2018..... . | 01/29/2016. | Wells Fargo Brokerage Services 2,713,100 2,500,000 2,594,597 0 (3,002) 0 (3,002) 0 2,591,595 (1 [ 121,505 | ...........121,505 ...52,778 |09/01/2018....
850000 J8 4|SPRING TX INDP SCH 5.00 08/15/2019 .| 01/29/2016. | Exchanged 1,034,250 ,035,930 0 (1,680) 0 (1,680) 0 0 0 0 22,778 | 08/15/2019....
969887 KF 4| WILLIAMSON CNTY TX A 5.00 02/15/201 . | 02/15/2016. | Maturity. 2,400,000 | § ,407,536 0 (7,536) 0 (7,536) 0 | 0 0 0 ...60,000 |02/15/2016....
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and P TOMIS .. | iesenene 13,904,338 | ......... 13,485,000 | ...ooooe. 14,929,389 | ........13,711,927 0 | (17,894 | 0 | (AL ) — 0 [ 13,694,034 | oo 0 [ e 210,304 | ...........210,304 | ......329,815 XXX
Bonds - U.S. Special e and Special A
041083 VB 9| ARSTDEV FINSFM A 3.10 07/01/2043.............cccoevvrerens . [ 03/01/2016. | MBS PaydOWN.........ccccuverecverienreinns | ceeriseverissenenasneneees | oveevesennns 140,678 | ..o 140,678 | ............140,678 | ............. 140,678 0 0 0 0 0| .. 140,678 0 0 0 768 | 07/01/2043....
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039........coormvvreerrrerennnns . | 03/01/2016. | MBS Paydown. 17,984 17,984 18,253 18,219 0 (203) 0 (203) 0 17,984 0 0 (U1 162 | 12/01/2039....
088379 WL  2|BEXARCNTY TX HSG FIN A 4.95 08/20/2040. . | 02/20/2016. | Sinking Fund Redemption. 55,000 55,000 55,275 55,266 0 (263) 0 (263) 0 55,000 0 0 0 .1,361 | 08/20/2040....
130333 BW 6 |CAHSG FIN AGY 4.75 08/01/2028................ .| 03/01/2016. | Partial Call 230,000 230,000 230,937 230,514 0 (514) 0 (514) 0 230,000 0 0 0 3,555 |08/01/2028....
130333 CA 3| CAHSGFINAGY A2.90 02/01/2042...........cccccouevuencveneenne | . [ 03/01/2016. | MBS Paydown. 15,176 15,176 15,176 15,176 0 0 0 0 0 15,176 0 0 0 75 | 02/01/2042....
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042.............ccccoovvrreruneeene | . | 03/01/2016. | MBS Paydown 10,860 10,860 10,833 10,836 0 2 0 2 0 10,860 0 0 0 46 |02/01/2042....
13079P FG 3| CAMULTI FAM HSG 4.50 01/15/2040.........coovoeverrreracnnnes . | 01/15/2016. | Sinking Fund R ion 5,000 5,000 4,825 4,843 0 155 0 155 0 5,000 0 0 (U1 113 | 01/15/2040....
19647P  AB 9| COLORADO HSG 5.50 09/20/2036.............ccccovevvvvveeeeerenne | - | 03/20/2016. | Sinking Fund R ption. 10,000 10,000 10,025 10,013 0 (13) 0 (13) 0 10,000 0 0 0 275 |09/20/2036....
19647P  BA 0| CO ST HSG FIN AUTH MF | 3.20 02/01/2044. .| 03/01/2016. | MBS Paydown 27,830 27,830 27,830 27,830 0 0 0 0 0 27,830 0 0 (U [ 149 | 02/01/2044....
20774W  G9 6 [ CT HSG FIN 4.00 11/15/2040............cccco..c.. . | 03/04/2016. | Partial Call 530,000 530,000 551,755 542,859 0 [ ooereeenn(12,859) [ 0 [ e (12,859) [ .oovvveerierri 0 ....530,000 0 0 0 865 | 11/15/2040....
20775B N8 5 (CT ST HSG FIN AUTH B-24.00 11/15/2032...................... .| 03/04/2016. | Partial Call............cooooooscuesiscsiscscscsisiiiiiiss | vmvmmmmmmmmmmmsmmmsnsnnnnns | coveviiiins 175,000 | wooovevevene 175,000 ..186,286 | oo 183,864 0 (8,864) 0 (8,864) 0 ...175,000 0 0 0 87 | 11/15/2032....
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035............occrevrrevens . 1 03/01/2016. | Partial Call.........cc...vererererererrcreiirinereis | crvvsvereessesesseenenns | oveeresinees 100,000 | .covvverence 100,000 107,420 | 104,178 0 (4,178) 0 (4,178) 0 ....100,000 0 0 0 24 | 06/01/2035....
246395 NX 1|DEHSGAUTH B 4.0507/01/2017..........cccoovvveerurvevesnnnn | . | 01/01/2016. | Sinking Fund R ption. 65,000 65,000 63,928 61,288 0 174 0 174 0 65,000 0 0 0 1,316 | 07/01/2017....
246395 WY 9| DE HSG AUTH-SFM-A- A-14.90 07/01/2029..................... .| 01/01/2016. | Sinking Fund Redemption. 20,000 20,000 20,792 20,492 0 (457) 0 (457) 0 20,000 0 0 (U [ 490 | 07/01/2029....
246395 XA  0|DEHSGAUTH SFM B 0.00 7/1/2031..... . 1 03/01/2016. | Partial Call 717,719 | ...........1,560,000 579,166 | oo 715,187 0 2,532 0 2,532 0 717,719 0 0 0 0 |07/01/2031....
31392C EM 2| FNW 02-W2 AF5 SEQ HEL STP 6/25/32 .| 03/25/2016. | MBS Paydown 9,570 9,570 9,191 9,075 0 379 0 379 0 9,570 0 0 0 77 | 06/25/2032
34073N U8 1| FLORIDA HSG 4.625 07/01/2031....... . | 01/01/2016. | Partial Call 40,000 40,000 38,200 38,545 0 1,455 0 1,455 0 40,000 0 0 0 925 | 07/01/2031....
34074M  CH 2| FL HSG FIN CORP 5.00 07/01/2028...........cccoovverrerrrcrranns . 101/01/2016. | Sinking Fund Rq ption 265,000 265,000 286,333 275,569 0 (9,971) 0 (9,971) 0 265,000 0 0 0 6,625 | 07/01/2028
34074M  GX 3 |FL HSG 4.45 07/01/2026 .| 01/01/2016. | Partial Call 225,000 225,000 225,000 225,000 0 0 0 0 0 225,000 0 0 0 5,006 |07/01/2026....
34074M  GZ 8 |FL HSG 4.50 01/01/2029. . 101/01/2016. | Sinking Fund Redemption............cccccceee [ covvnmreieneinmnnicncineens | v 405,000 | ..covornnenc 405,000 LASTATS | 424,632 0 | e (15,946) | o0 | (15,946) [ ..oovverrrin 0 ....405,000 0 0 0 ...9,113 [01/01/2029....
34074M KB 6 |FL STHSG FIN C 4.00 7/01/2035...... . 101/01/2016. | Partial Call.............cooooooscseseserisiscsisisiiciisss | iiiiiieiiiimimisiisnininins | v 190,000 | .ooovovevene 190,000 204,212 201,532 0 [ oo (11,832) [ 0 | s (AR | — 0 ....190,000 0 0 0 3,800 |07/01/2035
34074M  LZ 2| FLHSG FIN CORP A 3.50 07/01/204 . | 01/01/2016. | Paydown. 5,000 5,000 5427 5,355 0 0 0 0 0 5,000 0 0 0 88 |07/01/2046....
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373539 Y2 5|GEORGIA ST HSG & FIN A-13.50 06/01/2045................. |. | 03/01/2016. | Partial Call 30,000 30,000 32,183 31,890 0 (1,890) 0 (1,890) 0 30,000 0 0 0 3 |06/01/2045.... | 1FE........

373539 ZB 4| GA ST HSG 5.00 06/01/2029 . | 03/01/2016. | Partial Call 95,000 95,000 | ..............101,575 96,753 0 (1,753) 0 (1,753) 0 95,000 0 0 (1[N 144 106/01/2029.... | 1FE........

373541 G2 1| GAMUN ELEC Z5.50 01/01/2020................ccccoouereeesueuecee | . | 01/01/2016. | Sinking Fund R ion L A115,000 | e 1,115,000 ...1,271,100 ...1,183,231 el | i (68,231) 0 (68,231) 0| .....17115000 0 0 0 ....30663 |01/01/2020....

373541 HA 2| GEORGIA MUN ELEC 6.375 01/01/2016...........cccoconeennenn. | . [ 01/01/2016. | Maturity. ...4,405,000 | ........... 4,405,000 ....5,200,103 ....4,405,000 0 0 0 0 0 | oo 4,405,000 0 0 0| ....140,409 |01/01/2016....

419818 HM 4| HISTHSG FIN ATXB 2.60 07/01/2037. . [ 03/01/2016. | MBS PaydOWN..........occcrvererrverierniinns | ceerismverissesenneneees | oveeveeennns 139,626 | ........c.... 139,626 139,626 | e 139,626 0 0 0 0 0| ... 139,626 0 0 0 606 | 07/01/2037....

45129Y VE  3|IDAHO ST HSG 5.50 07/01/2039... . 1 01/01/2016. | Partial Call 5,000 5,000 5,100 5,019 0 (19) 0 (19) 0 5,000 0 0 0 07/01/2039....

45201L WF  8|IL ST HSG DEV AUTH C 3.875 12/01/2043 .| 03/01/2016. | MBS Paydown 229,404 229,404 229,404 229,404 0 0 0 0 0 229,404 0 0 0 12/01/2043....

458840 6A 8| INTERMTN PWR UTAH 0.00 7/1/2017 ETM........coovvvvvveccs .| 01/01/2016. | Paydown 2,088,024 2,280,000 ...1,715,700 ...2,119,145 0 (31,121) 0 (31,121) 0 ......2088,024 0 0 0 0 |07/01/2017....

462467 NW 7 |IASTFIN SF MTGE SER 3 2.90 2/01/2042..........cocovvevneee . | 03/01/2016. | Partial Call 50,000 50,000 50,000 50,000 0 0 0 0 0 50,000 0 0 (1[N N 193 | 02/01/2042....

462583 BC  8|IASTVISION SPL F 5.50 02/15/2016............c.cccoouvvrrrenennn | . | 02/15/2016. | Maturity. 2,645,000 2,645,000 ....3,056,694 ....2,653,382 0 (8,382) 0 (8,382) 0 2,645,000 0 0 0 ....72,738 |02/15/2016....

49130T ME 3 |KY HSG CORP A 5.00 01/01/2028..... . | 01/15/2016. | Partial Call 60,000 60,000 64,630 62,957 0 (2,957) 0 (2,957) 0 60,000 0 0 0 | 1,517 | 01/01/2028....

49130T PR 1|KY STHSG CORP A 4.2507/01/2033, . 102/11/2016. | Partial Call 280,000 280,000 290,654 286,926 0 (6,927) 0 (6,927) 0 280,000 0 0 0 5,957 | 07/01/2033....

49130T PS 9 [KYHSG CORP A 3.00 11/01/2041..... .| 03/01/2016. | Partial Call 15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 0 75 | 11/01/2041....

49130T PT 7| KYHSG CORP B 3.00 11/01/2041........covoeviieriincireriins . 1 03/01/2016. | Partial Call 45,000 45,000 45,000 45,000 0 0 0 0 0 45,000 0 0 0 200 | 11/01/2041....

57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034...........cocrevevererenes . 103/01/2016. | Partial Call..............ccvemererrrereeerermrennrerenns | vererermseresssesensseneees | coveeeeveennns 120,000 | wocveveveee 120,000 2125581 | 123,879 0 (3,879) 0 (3,879) 0 ....120,000 0 0 0 06/01/2034....

576029 AT 9| MASSACHUSETTS TPK A 5.00 01/01/2020...........ccocoounee . | 01/01/2016. | Sinking Fund R 10N, .o [ v, | i 425,000 | ..o 425,000 .. 490,072 | oo 452,717 0 (27,717) 0 (27,7117) 0 ...425,000 0 0 0 01/01/2020....

592113 AV 6| MET GOVT NASHVILLE 3.75 03/15/2028. . | 03/15/2016. | Sinking Fund Redemption. 25,000 25,000 24,625 24,671 0 326 0 326 0 25,000 0 0 0 03/15/2028....

60415N  4Z 2| MN HFA SRS E 5.05 07/01/2034 .| 01/01/2016. | Partial Call 40,000 40,000 40,638 40,408 0 (408) 0 (408) 0 40,000 0 0 0 07/01/2034....

60416Q GB 4 [MNHSG FIN AGY D 2.875 11/01/204 . 103/01/2016. | MBS Paydown...........cccoerveneremerinerinens [ covvirnriinesieseinesieens | veveieniiens 161,694 | ....coo.ecee. 161,694 161,694 | 161,694 0 0 0 0 0 ...161,694 0 0 0 11/01/2044....

60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045................... . |03/01/2016. | MBS PaydoWN........cocvvvvvvveverrvnnennennrnnenens | ovsisssssssssssssmsssssssnnns | covsvevisins 19,771 | v 119,771 LMOTT | 119,771 0 0 0 0 0 L1977 0 0 0 02/01/2045....

60416Q GD 0| MINNESOTA ST HSG FIN 3.00 04/01/2045..............ccc...c.. .| 03/01/2016. | MBS Paydown 61,547 61,547 61,547 61,547 0 0 0 0 0 61,547 0 0 0 04/01/2045....

60416Q GF 5[MNSTHSGFIND 2.90 11/01/2045............cccoovvcrrervrcenenn | . | 03/01/2016. [ MBS Paydown 50,029 50,029 50,029 50,029 0 (0) 0 (0) 0 50,029 0 0 0 11/01/2045....

60416Q GG 3 [MNHSGFIN A 2.9502/01/2046.............ccoouvverrevvreccrennneenne | . | 03/01/2016. [ MBS Paydown 33,511 33,511 33,511 0 0 0 0 0 0 33,511 0 0 0 02/01/2046....

604168 BE 9| MNHSG FIN AGY-D 4.00 07/01/2040. . | 03/01/2016. | Partial Call 90,000 90,000 95,763 93,784 0 (3,784) 0 (3,784) 0 90,000 0 0 0 07/01/2040....

60416S BU 3 [MNHSG FIN AGY A 3.00 07/01/2031 .| 03/01/2016. | Partial Call 90,000 90,000 94,532 93,428 0 (3,428) 0 (3,428) 0 90,000 0 0 0 07/01/2031....

60416S HX 1| MNHSG FIN AGY C AMT 4.00 1/1/2045..............ccccceuuuere | . | 03/01/2016. | Partial Call 255,000 255,000 277,886 273,257 0 [ overeeenn(18,257) [ 0 [ e (18,257) 0 255,000 0 0 0 01/01/2045....

604168 JB 7| MINNESOTA HSG FIN E 3.50 01/01/2032...........cc.couuennnun | . [ 01/01/2016. | Partial Call 75,000 75,000 74,719 74,734 0 266 0 266 0 75,000 0 0 0 01/01/2032....

60535Q FD 7 [ MS HOME CORP 5.4 06/01/2038...........cccoeurrevmrerrernnennnnns | . | 03/01/2016. | Partial Call 95,000 95,000 99,513 96,093 0 (1,093) 0 (1,093) 0 95,000 0 0 0 06/01/2038....

60535Q LY 4 [MS ST HOME CORP SF MTGE 2.75 12/01/2032.............. . [ 03/01/2016. | MBS Paydown. 28,860 28,860 28,860 28,860 0 0 0 0 0 28,860 0 0 (1[0 131 | 12/01/2032....

60637B CR 9 MO HSG DEV SF MTG REV D 2.55 10/01/2034 .| 03/01/2016. | MBS Paydown 70,389 70,389 70,389 70,389 0 0 0 0 0 70,389 0 0 0 298 |10/01/2034....

60637B FA 3| MISSOURI HSG DEV C 2.97 08/01/2036 . 103/01/2016. | MBS Paydown...........cccocriuneriimnincriiens [ corireriinsieniinciiieens | v 129,028 | ..ccoo. 129,028 . 129,028 | 129,028 0 0 0 0 0 ...129,028 0 0 0 644 |08/01/2036....

63968M EV 7| NEBRASKA ST INVT SFH A 3.00 03/01/2043............ccccoee. | . | 03/01/2016. | Partial Call...........ccoeurermvmrmemrmmmrmiiiiiiinininins [ covvvvvvnvennscssseeceeenenees | covivsveinnens 120,000 | .ooovovevene 120,000 2A27122 | e 125,277 0 (5,277) 0 (5,277) 0 ....120,000 0 0 0 648 | 03/01/2043....

647200 2F 0| NMMTGE FIN CLASS | A4.00 03/01/2044...........cccouvvuenne . | 03/01/2016. | Sinking Fund R ption 45,000 45,000 48,326 47,689 0 (2,598) 0 (2,598) 0 45,000 0 0 0 900 | 03/01/2044....

647200 3H 5|NEW MEXICO MTGE FIN A 3.25 03/01/2045.................... . 1 03/01/2016. | Partial Call 45,000 45,000 47,735 47,486 0 (2,486) 0 (2,486) 0 45,000 0 0 0 03/01/2045....

647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041................... . 103/01/2016. | Partial Call...........ccococoesceesiscsescscsiiisisiiisss | iiiiiiviimimimisimsisinnnns | v 155,000 | .ooovvvevenens 155,000 2.155,000 | coovvvevni 154,938 0 62 0 62 0 ....155,000 0 0 0 09/01/2041....

647200 3P 7 |NEW MEXICO ST MTG E 3.10 09/01/2037 .| 03/01/2016. | MBS Paydown 266,211 266,211 266,211 266,211 0 0 0 0 0 266,211 0 0 0 09/01/2037....

647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030... .| 03/01/2016. | Sinking Fund R n ...165,000 65,000 .170,829 0 (3,164) 0 (3,164) 0 0 0 0 03/01/2030....

647200 P6 5|NMSFMB CL15.00 09/01/2028.... . | 01/01/2016. | Partial Call ..175,000 75,000 .192,218 0] e (10,238) | 0 | (10,238) [ wovvvvreverecrennnnd 0 0 0 0 09/01/2028....

647200 P6 5|NMSFMB CL15.00 09/01/2028...............ccoomrvreemmrmrirrnnens . | 03/01/2016. | Sinking Fund R PHON. oo | e | e 130,000 | oo 130,000 LA42791 | 137,605 0 (7,023) 0 (7,023) 0 ....130,000 0 0 0 09/01/2028....

647200 P8  1|NM SFMMTG FIN AUTH 4.625 3/1/2028............ccoovvvvvcnes .| 02/01/2016. | Partial Call 25,000 25,000 26,331 25,834 0 (834) 0 (834) 0 25,000 0 0 0 03/01/2028....

647200 P8 1| NM SFM MTG FIN AUTH 4.625 3/1/2028...........coovvererurenee . 1 03/01/2016. | Sinking Fund Redemption 50,000 50,000 52,662 51,668 0 (1,591) 0 (1,591) 0 50,000 0 0 0 03/01/2028....

647200 UL  6|NEW MEXMTG FIN 5.05 07/01/2039............ .| 01/01/2016. | Partial Call 5,000 5,000 5,075 5,018 0 (18) 0 (18) 0 5,000 0 0 0 07/01/2039....

647200 V3 5| NEW MEXICO SF MTGE B-1 3.75 03/01/204: . | 03/01/2016. | Partial Call 75,000 75,000 79,409 78,015 0 (3,015) 0 (3,015) 0 75,000 0 0 0 03/01/2043....
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647200 X5 8|NMMTGE FIN AUTH B-2 2.23 10/01/2034........................ .| 03/01/2016. | MBS Paydown 61,988 61,988 61,988 61,988 0 0 0 0 0 61,988 0 0 0 331 [10/01/2034.... | 1FE..

649705 JJ 0| EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).........ccccceeuueeer | . | 03/11/2016. | Sinking Fund Redemption..........c.ccoevceees | crveervnerivenninercennnns | e 165,830 | .covvvenene 165,830 LATATA2 | 167,266 0 (109) 0 (109) 0 ....165,830 0 0 0 2,438 | 09/11/2018.... | 2..coeveeene

649883 D8 5|NYMTGE AGY AMT 189 3.85 10/01/2034..........ccvevvvvrrnene . | 03/17/2016. | Partial Call 330,000 330,000 330,000 330,000 0 0 0 0 0 330,000 0 0 O | o 442 1 10/01/2034...

649883 F2  6|NYMTGE AGY 191 3.50 10/01/2034..........cccoevvvrererrreenern | . | 03/17/2016. | Partial Call. 380,000 380,000 ...402,298 398,015 0 [ ooereenne(18,015) [ 0 [ e (18,015) 0 380,000 0 0 (1[0 412 | 10/01/2034....

658207 LZ 6|NCHSG FINAG 4.50 07/01/2028.. . | 01/01/2016. | Sinking Fund R n. 65,000 65,000 68,965 67,294 0 (2,226) 0 (2,226) 0 65,000 0 0 0 .1,463 | 07/01/2028....

658207 LZ 6|NCHSG FINAG 4.50 07/01/2028.. . | 02/01/2016. | Partial Call 255,000 255,000 270,555 264,001 0 (9,008) 0 (9,008) 0 255,000 0 0 0 5,836 | 07/01/2028....

658268 BP 1| NC DEPT OF ST TREAS 5.00 03/01/2016. .1 03/01/2016. | Maturity. weeenen1,750,000 | ..........1,750,000 | ..........1,970,955 | ..........1,756,300 0 (6,300) 0 (6,300) 0 .....1750,000 0 0 0 03/01/2016....

658877 EZ 4 |NDSTHSG FIN D 4.2507/01/2028............cccccoeeeenecceccceccee | . [ 01/01/2016. | Partial Call.......coooovvvvvevevcvcvcvcvernrmvnvnvnnnnnnns | cvvsessssssssssssssssssssssiss | coveeeeeiesees 145,000 | .ooovovevene 145,000 ..149,489 | oo 147,639 0 (2,639) 0 (2,639) 0 ....145,000 0 0 0 07/01/2028

658886 DU 7 |NDHFAPG SERB 5.50 01/01/2037.........cccoeuvveemervrrrenennne | . | 01/01/2016. | Sinking Fund R ption 15,000 15,000 16,238 15,000 0 0 0 0 0 15,000 0 0 0 01/01/2037....

677377 2N 2| OHHSG FIN AGY 17.50 07/01/2035...........ccoocresvveerrenne | . | 03/01/2016. | Partial Call 229,326 229,326 229,326 229,326 0 0 0 0 0 229,326 0 0 0 07/01/2035....

67756Q NM 5[ OHIO HSG FIN AGY 3.05 02/01/2044.... . [ 03/01/2016. | MBS PaydOWN.........cocuermrreeermrrerierrisins | cevesmneresssnesessseesenes | oveeressnnens 477,349 | oo 477,349 L ABT851 | 487,500 0 (6,181) 0 (6,181) 0 ...477,349 0 0 0 02/01/2044....

67886M PT 0| OK ST HSG FIN AGY C 3.75 03/01/204: . 1 03/01/2016. | Partial Call 267,770 267,770 267,770 267,770 0 0 0 0 0 267,770 0 0 0 03/01/2044....

67886M PU 7| OK ST HSG FIN AGY D 3.35 09/01/2035... .| 03/01/2016. | Partial Call 229,621 229,621 229,621 229,621 0 0 0 0 0 229,621 0 0 0 09/01/2035....

68450W CA 7 [ ORANGE CNTY FL HSG 4.50 03/01/2031.............ccceueuee. | . | 03/01/2016. | Sinking Fund R ption 225,000 225,000 241,605 234,733 0 (8,516) 0 (8,516) 0 225,000 0 0 0 03/01/2031....

686087 RY 5| OREGON ST HSG & CMNTY C 3.125 07/01/2044............ . 101/01/2016. | Partial Call 60,000 60,000 63,028 62,355 0 (2,355) 0 (2,355) 0 60,000 0 0 0 07/01/2044....

72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028...........cocoocemmrrrereenns . | 03/01/2016. | Sinking Fund R n. 40,000 40,000 43,040 41,714 0 (1,582) 0 (1,582) 0 0 0 0 900 | 09/01/2028....

72316W  ZE  0|PINELLAS HSG FIN B 3.35 01/01/2046. . [ 03/01/2016. | MBS Paydown. 16,000 16,000 16,327 16,325 0 271 0 271 0 0 0 0 91 |01/01/2046....

725299 4V 0|PITT PASERA 5.00 10/01/203f .| 01/11/2016. | Partial Call 135,727 0 4,273 0 4,273 0 0 0 0 656 | 10/01/2036....

726286 CU 9 |PLAINFIELD IN MTG 5.00 07/15/201 . | 01/15/2016. | Call ,120,569 0 (569) 0 (569) 0 0 0 0] .....28000 |07/15/2019....

76221R RB  1|RIHSG & MTG 63A 4.00 10/01/2040.............ccccccccvevcvee | . [ 01/01/2016. | Partial Call 52,019 0 (2,019) 0 (2,019) 0 0 0 0 46 | 10/01/2040....

83712D PY 6 |SCHSG FIN & DEV 5.30 07/01/2023...........ccccoovevveerencn | . | 01/01/2016. | Partial Call........ccocorvuneieiriinciieniinciiieens | e | e 150,000 | ..coovvernne 150,000 153,300 | s 150,888 0 (888) 0 (888) 0 ....150,000 0 0 0 3,975 | 07/01/2023....

83755N DR 0| SDHSG SF FAM 5.00 05/01/2028.............cccooowrecrrrrrecnene | . [ 01/01/2016. | Partial Call..........ocooovveerrcrererernnnries | o | coveeveeinens 105,000 | oo 105,000 L4574 | 110,419 0 (5,419) 0 (5,419) 0 ....105,000 0 0 0 84 |05/01/2028,

83755N  EU 2| SDHSG DEV SFH 2 4.25 5/01/2032..........ccccocrrueveeerrennnen. | . | 03/15/2016. | Partial Call 220,000 220,000 228,382 225,086 0 (5,086) 0 (5,086) 0 220,000 0 0 (U1 185 | 05/01/2032....

83756C DH  5|SDHSG DEV AUTH A 3.00 11/01/2030. . 101/01/2016. | Partial Call 70,000 70,000 73,775 72,831 0 (2,831) 0 (2,831) 0 70,000 0 0 0 26 | 11/01/2030....

83756C HX 6| SD HSG DEV AUTH F 4.00 05/01/2034. .| 01/01/2016. | Partial Call 270,000 270,000 284,391 282,970 0 w(12970) [ oo [ (12,970) 0 270,000 0 0 (U [ 164 | 05/01/2034....

83756C LL 7 |SDHSGDEV AUTH D 4.00 11/01/2045..............c.ccoeeueuee | . | 03/15/2016. | Partial Call 10,000 10,000 10,888 10,881 0 (881) 0 (881) 0 10,000 0 0 0 0 | 11/01/2045....

880459 5M 0| TN HSG 5.7507/01/2036, . 1 01/01/2016. | Sinking Fund R ] USRNSSR BSOS ISR 455,000 | ..coovevenens 455,000 LATTA8Y | 455,000 0 0 0 0 0| ......455,000 0 0 0[.....13,081 | 07/01/2036....

880459 5N 8| TN HSG HMOWNR 14.95 01/01/2037.........cccoevvremsermnenes | . [ 01/01/2016. | Call ceen 1,025,000 | s 1,025,000 968,625 974,393 0 50,607 0 50,607 0 | oo 1,025,000 0 0 0 25,369 |01/01/2037....

880459 7S 5| TNHSG DEV AGY 4.6507/01/21........ccoevvvecvenvvccvencrccanne | . [ 030172016, | Partial Call............ooovveeicvciiccvcienciies | oo | v 135,000 | oo 135,000 ..135,019 | e 134,797 0 203 0 203 0 ....135,000 0 0 0 ...3,141 | 07/01/2021....

88045R C6 7|TNHSG DEV AGY A 3.55 07/01/2031 .| 03/01/2016. | Partial Call 310,000 310,000 310,000 310,010 0 (10) 0 (10) 0 310,000 0 0 0 6,521 | 07/01/2031....

88045R UR 1 |TNHSG B HSG FIN 4.50 01/01/2028. . 102/01/2016. | Partial Call.........c...coevveerrveererseiresiiieninns [ eevireeiiesniieseisnsienes | onviesiins 145,000 | ..ccoovonnnee 145,000 154139 | 150,271 0 (5,271) 0 (5,271) 0 ....145,000 0 0 0 3,294 | 01/01/2028....

88045R  WH 1| TN HSG DEV 1A 4.50 07/01/2031.........cccoorvrvmrmrrirrrirrinnnnnns .| 03/01/2016. | Partial Call 75,000 75,000 77,117 76,621 0 (1,621) 0 (1,621) 0 75,000 0 0 0 ..1,701 | 07/01/2031....

880461 AR 9| TNHSG DEV AGY 1B 3.60 01/01/2031.........cccoevvvrreuuneene | . [ 03/01/2016. | Partial Call. 45,000 45,000 40,936 41,310 0 3,690 0 3,690 0 45,000 0 0 0 811 | 01/01/2031....

880461 BP 2| TN HSG DEV AGY 2A4.00 07/01/2043.............ccccceeeeneeee. | . [ 03/01/2016. | Partial Call 50,000 50,000 53,196 52,535 0 (2,535) 0 (2,535) 0 50,000 0 0 0 ...1,009 | 07/01/2043....

880461 DN 5| TN HSG DEV AGY 2A 4.00 07/01/2045...............ccccccoe...... | . | 03/01/2016. | Partial Call 95,000 95,000 104,586 | oo 103,605 0 (8,605) 0 (8,605) 0 95,000 0 0 0 ...1,908 | 07/01/2045....

88271H CV  9[TX ST HSG 5.50 12/01/2039 . | 03/01/2016. | Partial Call 40,654 43,093 41,948 0 (1,294) 0 (1,294) 0 40,654 0 0 0 12/01/2039....

88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032 .| 03/01/2016. | Partial Call ...145,000 .147,538 ..145,501 0 (501) 0 (501) 0 ...145,000 0 0 0 09/01/2032....

88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.. . | 03/01/2016. | Partial Call 60,000 60,900 60,170 0 (170) 0 (170) 0 60,000 0 0 0 09/01/2039....

896029 YE 9| TRIBORO BRDG/TUNNL NY 5.50 01/01/2017................... . | 01/01/2016. | Sinking Fund R ption 2,500,000 2,500,000 2,877,500 2,555,688 0 (55,688) 0 (55,688) 0 2,500,000 0 0 0 01/01/2017....

924190 DB 4| VT HSG FIN AGY 5.50 11/01/2038...........ccoevevevevererenennns |« | 02/01/2016. | Partial Call.....ocvvvevevevevevevevevnvevnvevevnssennnens | covsssssssssssssssssssssssisns | ceveeeeesesees 135,000 | weooveverenens 135,000 | ..o 135,844 | e, 135,213 0 (213) 0 (213) 0| ...........135,000 0 0 0 11/01/2038....

92812U Q4 3 |VAHSG DEV A 3.50 10/25/2037.........ccoooemrremrrirerirerriirenes . | 03/25/2016. | MBS Paydown 372,448 372,448 372,448 372,448 0 0 0 0 0 372,448 0 0 0 10/25/2037....

92812U Q5 0| VAHSG DEV A 3.25 06/25/2042.... .| 03/01/2016. | Paydown 0 0 0 0 0 0 0 0 06/25/2042....

93978T QX 0| WAHSG FIN 1N-R 3.00 06/01/203 . | 03/01/2016. | Partial Call 0 (3,351) 0 (3,351) 0 0 0 0 47 | 06/01/2037....




€'6030

Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
9 Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. Changein | Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n|Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

96634R  AM 4| WHITING IND ENV 5.00 01/01/2016 (BP)............ccocvvvewenee | . | 01/01/2016. | Maturity 5,000,000 5,000,000 | ...........5,410,600 5,000,000 0 0 0 0 (N 5,000,000 0 0 0| ....125000 |01/01/2016.... | 1FE.......

98321C AY  5[WYOMING CMNTY DEV 4.00 12/01/2025...........ccooverevueere | . | 03/01/2016. | Partial Call.........cocurveuererrirerieniiseriieens | e | ceviveeninens 485,000 | ..covorneenc 485,000 | .............485,000 | ......coo..... 485,000 0 0 0 0 0| ..c.....485,000 0 0 0 613 | 12/01/2025.... | 1FE........

98322Q HV 2| WYOMING ST CMNTY DEV 3 3.00 12/01/2044................. . 1 03/01/2016. | Partial Call 95,000 95,000 99,334 98,492 0 (3,492) 0 (3,492) 0 95,000 0 0 0 23 |12/01/2044.... [ 1FE.......

3199999. Total Bonds - U.S. Special Revenue and Special A 1t 35,908,430 36,942,688 38,272,254 36,270,952 0 (386,843) 0].....(386,843) 0 35,908,430 0 0 0] ....693440 XXX XXX
Bonds - Industrial and Miscell

001406 AA  5|DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40. . | 03/15/2016. | MBS Paydown. 23,214 23,214 23,214 23,214 0 0 0 0 0 23,214 0 0 0 63 |02/15/2040....

001750 AA 6 |AMMC CLO 2011-9A E FLT 01-15-22............ . | 03/31/2016. | CITIGROUP. crernr..6,685,000 | ...........7,000,000 | ...........6,440,000 | ...........6,602,069 | ...cccccevrrrmurccc0 | voriiiri 10,992 0 .....10,992 0 6,613,061 0 71,939 | ..............71,939 139,006 |01/15/2022....

00204Z ZZ 2| APRECIA PHARM CONV 8.00 06/30/2017............ccccvvveveee .| 01/13/2016. | Exchanged crerennn4,000,000 | ... 4,000,000 | ...........4,000,000 | ...........3,923,852 | ... 76,148 | ooovorrirriiiirnn 0 ...0 76,148 | 0| .......4,000,000 0 0 0| ....130,630 |06/30/2017....

00213R  AA  1|ARLFR2012-1A A1 ABS FLT 12/15/2042.........ccccovvrrvurnens . | 03/15/2016. | MBS Paydown. 66,361 66,361 66,361 66,361 0 0 0 0 0 66,361 0 0 0 242 [12/15/2042....

00249E  AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017..................... | . | 03/01/2016. | Sinking Fund Rq n. 73,231 73,231 73,231 73,231 0 0 0 0 0 73,231 0 0 (1 [ 439 | 11/01/2017....

00443P  AA  7|ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036 . [ 03/25/2016. | MBS PaydOWN.........ccccermrreeermrreieerrisinns | cevvsmeeressssesessseesenes | oveevessnees 120,931 | o 120,931 92,286 92,935 0 (4,949) 0 (4,949) 0| . 120,931 0 0 (U1 112 | 12/25/2036....

01310T AG 4 |ALBERTSON TL B-3 4.00 8/25/2019.. . [ 03/31/2016. | Paydown. 7,500 7,500 7,313 7,371 0 129 0 129 0 7,500 0 0 0 97 |08/25/2019....

01310T AH 2| ALBERTSON'S LLC TL B4 L+450 08/25/2021 .| 03/31/2016. | Paydown 7,557 7,557 7428 0 0 129 0 129 0 7,557 0 0 0 52 |08/25/2021....

02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..........ccccovuruunee . | 03/25/2016. | MBS Paydown 14,412 14,412 11,925 12,453 0 3,827 0 3,827 0 14,412 0 0 (0[N 101 | 03/25/2037....

02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..........oevvvvvennee . | 03/25/2016. | Pass-Through Loss 0 20 17 0 0 0 0 0 0 20 0 (20) (20) 0 |03/25/2037....

02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..........oevvvvvenn . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (20) 0 20 20 0 |03/25/2037....

02660L AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.. . | 03/25/2016. | MBS Paydown. 17,139 17,139 12,854 11,211 0 467 0 467 0 17,139 0 0 0 18 | 10/25/2046....

02665U AA 3| AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36 .| 03/17/2016. | MBS Paydown 6,131 6,131 6,227 6,218 0 (1) 0 (1) 0 6,131 0 0 0 39 | 10/17/2036....

02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36 . [ 03/17/2016. | MBS Paydown. 55,163 55,163 55,628 40,184 0 (12) 0 (12) 0 55,163 0 0 0 315 | 12/17/2036....

02666A AA 6 [AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45............... | . | 03/17/2016. | MBS Paydown 20,193 20,193 20,192 20,184 0 (0) 0 (0) 0 20,193 0 0 (U [ 117 | 04/17/2052....

032357 AA  5|ACEF 2014-1AAABS 8.00 12/20/24...........cccvvvnericcrrns . | 03/20/2016. | MBS Paydown 77,836 77,836 77,836 77,836 0 0 0 0 0 77,836 0 0 0 1,035 | 12/20/2024....

03761Q AA 3 [APID 2006-QA A CLO FLT 01/20/2019..........cccccevveereennn | . | 01/20/2016. [ MBS Paydown 19,891 19,891 19,614 19,846 0 45 0 45 0 19,891 0 0 0 29 | 01/20/2019....

03763K AB 2| AASET 2014-1 A ABS SNR 5.125 12/15/2029................... . | 03/15/2016. | MBS Paydown. 57,692 57,692 57,692 57,692 0 0 0 0 0 57,692 0 0 (U 493 | 12/15/2029....

038779 AA 2| ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45, . [ 01/30/2016. | MBS Paydown. 6,250 6,250 6,250 6,250 0 (0) 0 (0) 0 6,250 0 0 0 0 |10/30/2045....

03938L AW 4| ARCELORMITTAL 4.50 02/25/2017........cccvvvvve R| 01/20/2016. | JEFFERIES & CO. 2,387,500 2,500,000 | ...........2,492,275 | ..........2,412,500 85,564 108 0 185,672 | ) (V] 2,498,172 | oo 0| .iennn(110,672) | ...........(110,672) | ........47,743 | 02/25/2017....

03938L AW 4 | ARCELORMITTAL 4.50 02/25/2017.......ccooovvveerricnerireriinns R| 01/28/2016. | GOLDMAN SACHS..........cocvuemrimmriicnnines [ o, | v 486,875 | .....cccooeuud 500,000 | .............498,455 | ............. 482,500 | oo 17113 | 28 0 LT | 0 499,641 | 0 | ooieeenn(12,766) | .............(12,766) | ........21,542 | 02/25/2017....

04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.............. | . | 03/25/2016. | MBS Paydown, 511,555 511,555 | ............429,706 | .............. 446,589 0 [ 11,482 .0 ....11,482 0 511,555 0 0 0 555 | 11/25/2036....

05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037..........ccucne. . [ 03/25/2016. | MBS PaydOWN.........cvveermrrevemmeriisenneiine | cvvmsssersssssesessseesenns | oveevessnees 119,672 | oo 119,672 91,733 92,926 0 (48) 0 (48) 0 ...119,672 0 0 (U1 120 | 01/25/2037....

05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037................ . | 03/25/2016. | Pass-Through Loss 0 19,422 14,986 0 0 0 0 0 0 19,422 0 r(19422) [ oo (19422) | 0 | 01/25/2037....

05530M AA 7 [ BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037. .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (19,422) (VN [ 19,422 ....19,422 01/25/2037....

05533D AK 2 |BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45 R . | 03/26/2016. | MBS Paydown 30,639 30,639 29,816 0 0 308 0 308 0 30,639 0 0 0 07/26/2045....

05542M AW 5 |BCAP 2013-RR5 6A1 SEQ SSNR CSTR 07/37 RE............ | . | 01/26/2016. | MBS Paydown 11,196 11,196 11,008 11,108 0 (319) 0 (319) 0 11,196 0 0 0 21 | 07/26/2037....

05542M AW 5| BCAP 2013-RR5 6A1 SEQ SSNR CSTR 07/37 RE............ | . | 01/29/2016. | CS FIRST BOSTON e 2,844,643 | 2,462,769 | ..........2,441220 | ..........2,443,286 0 678 0 678 0 | oo 2,443,556 0 1,087 1,087 9,136 | 07/26/2037....

055450 AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE............... . | 03/25/2016. | MBS Paydown. 243,926 243,926 217,704 217,704 0 2,256 0 2,256 0 243,926 0 0 (1[N 185 | 02/27/2037....

05605G AA  0|B2R2015-2 A ABS SEQ SSNR3.336 11/48..................... .| 03/15/2016. | MBS Paydown 36,078 36,078 36,078 36,077 0 (24) 0 (24) 0 36,078 0 0 0 221 | 11/15/2048....

059333 ZZ 0 |BACKCOUNTRY.COM LIBOR+725 6/30/2020.. . | 01/04/2016. | Paydown. 6,250 6,250 6,188 6,172 0 78 0 78 0 6,250 0 0 0 49 | 06/30/2020....

05946X H5 5 [BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035. .| 03/20/2016. | MBS Paydown 397,919 397,919 334,252 344,090 0 (22,910) 0 (22,910) 0 397,919 0 0 0 11/20/2035....

05946X H5  5|BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035. . | 03/20/2016. | Pass-Through Loss 0 47,116 39,578 0 0 0 0 0 0 47,116 0 (47,116) ....(47,116) 11/20/2035....

05946X H5 5| BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035................. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (47,116) {1 O 47,116 ATAE | 0 | 11/20/2035....

059475 AG  8|BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37............cccuveeee .| 03/25/2016. [ MBS PaydowN.........ccoovvvevcvvrevenencenvesninens | oviivasisssssmssssssssssnnnns | nnnanens 173,982 | wovovevevene 173,982 | .. 126,354 | e 130,992 0 (22,949) 0 (22,949) 0 [ ... 173,982 0 0 0 1,726 | 06/25/2037....

059475 AG 8| BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37...........ccvuuu . | 03/25/2016. | Pass-Through Loss. 0 37,258 27,058 0 0 0 0 0 0 37,258 0 (37,258) (37,258) 0 | 06/25/2037....

059475 AG  8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37 .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (37,258) 0 37,258 37,258 0 |06/25/2037....

05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035. . | 03/25/2016. | MBS Paydown. 44,929 44,929 36,448 32,925 0 1,006 0 1,006 0 44,929 0 0 0 59 | 05/25/2035....
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05948K ZF 9 [ BOAA 2005-4 CB6 SEQ FLT 5/25/2035............cccocvcrcrcrcee .| 03/25/2016. | Pass-Through Lo: 0 7,121 5,777 0 0 0 0 0 0 4,694 0 (4,694) (4,694) 0 | 05/25/2035....

05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cocvveevrvveruanne . 1 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (4,694) 0 4,694 4,694 0 | 05/25/2035....

05948X D4 0 [BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccceervvvvcvcee . | 03/25/2016. | MBS Paydown 19,690 19,690 19,617 19,623 0 4 0 4 0 19,690 0 0 0 209 | 12/25/2018....

05949C KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......ccvvvevurnr . | 03/25/2016. | MBS Paydown. 3,126 3,126 2,762 2,977 0 (53) 0 (53) 0 3,126 0 0 0 21 | 11/25/2035....

05949C  KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35. . | 03/25/2016. | Pass-Through Loss 0 87 77 0 0 0 0 0 0 87 0 (87) (87) 0 | 11/25/2035....

05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (87) 0 87 87 0 |11/25/2035....

05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036. . | 03/25/2016. | MBS Paydown 2,022 2,022 1,921 1,492 0 (13) 0 (13) 0 2,022 0 0 0 19 |10/25/2036....

05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036..................... . | 03/25/2016. | Pass-Through Lo 0 292 278 0 0 0 0 0 0 0 0 0 0 0 |10/25/2036....

059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.............ccon.. . | 03/20/2016. | MBS Paydown. 89,899 89,899 79,813 0 0 1,970 0 1,970 0 89,899 0 0 0 224 |05/20/2036....

059522 AU 6|BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.................... . | 03/20/2016. | Pass-Through Loss 0 25,217 22,388 0 0 0 0 0 0 25217 0 (25,217) (25,217) 0 |05/20/2036....

059522 AU  6|BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (25,217) 0 25,217 25,217 0 |05/20/2036....

05953Y AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37. . | 03/25/2016. | MBS Paydown. 19,379 19,379 16,943 14,555 0 42 0 42 0 19,379 0 0 0 202 | 05/25/2037....

05953Y AH 4 [BAFC 2007-4 TA1B SEQ STP 05/25/37. .| 03/25/2016. | Pass-Through Lo: 0 8,742 7,643 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............. . 1 03/24/2016. | MBS Paydown...........cccocvriuncrimerincriiens. [ covvireriinsiiieniinciieens | oo 141136 | o 141,136 LAM51 | 140,660 0 91 0 91 0 ...141,136 0 0 0 1,412 11 02/24/2051...

05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49................ . [ 03/2412016. | MBS PaydOWN...........cccrvverercverirnrreinns | cevrineverissesenineneees | oveevesennes 188177 | oo 158,177 153,586 | oo 156,724 0 (950) 0 (950) 0 ...168,177 0 0 0 .....1,055 | 12/24/2049....

05955U AA  5|BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49.............. . [ 03/15/2016. | MBS PaydOWN.........coveermereeermrreieerresins | cevesmeressssesessseesenes | veevessnnens 469,824 | .............. 469,824 L A44.392 | 464,633 0 3,999 0 3,999 0 ...469,824 0 0 0 w387 | 06/15/2049....

07384Y KF 2| BSABS 2003-AC4 A SEQ 5.5 09/25/2033. . 1 03/25/2016. | MBS Paydown............coovrveeerrvciinnriiiiins | covvismvesiesesenneneees | ovneveeninns 113,606 | .........cc.. 113,606 LGA14813 | 114,506 0 250 0 250 0 ....113,606 0 0 0 09/25/2033....

07386H QZ  7|BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35 . | 03/25/2016. | MBS Paydown 72,755 72,755 61,660 0 0 (279) 0 (279) 0 72,755 0 0 0 04/25/2035....

07386R AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.. . | 02/08/2016. | Pass Through Loss Recovery. 134 0 0 0 0 134 0 134 0 134 0 0 0 0 |05/25/2037....

073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020............... | . | 03/25/2016. | MBS PaydOWN...........cccccvcvevevcvcvcvccinnnnns | cossssssssssssssssssssssssisss | covevesesesess 178,042 | ..oovovevee 178,042 | .............180,156 | .............. 179,378 0 263 0 263 0 ... 178,042 0 0 0 .1,461 | 09/25/2020....

09064A AF  8|BIOMED REALTY LP 3.85 04/15/2016.............ccccoevevueuee | . | 03/16/2016. | Call 5,000,000 | ...........5,000,000 | ...........4,968,250 | ...........4,998,019 0 1,982 0 1,982 0] .....5000,000 0 0 0 80,743 | 04/15/2016....

09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029..........ccccoovcermuvnenn | . | 03/15/2016. | MBS Paydown 3,640 3,640 3,640 1,754 0 0 0 0 0 3,640 0 0 0 41 112/15/2029....

11042A  AA 2| BRITISH AIRWAYS 4.625 06/20/2024.............o.ccoverrrerenenens R| 03/20/2016. | Sinking Fund R ion 33,596 33,596 33,652 33,639 0 (1) 0 (1) 0 33,596 0 0 0 388 |06/20/2024.... | 1FE........

11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020... .| R 03/20/2016. | Sinking Fund Redemption 65,706 65,706 65,706 65,706 0 0 0 0 0 65,706 0 0 0 924 |06/20/2020....

114535 AC 1 |BROOKSTONE CO 13.00 10/15/2014... .| 01/01/2016. | Liquidation. (VN I 1,095,872 930,301 0 0 0 0 0 0 0 0 (0) (0) 0 |10/15/2014....

12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018........c.coevrmeriecrrireneen . 101/02/2016. | Sinking Fund Rq ption 41,433 41,433 37,497 25,707 0 (80) 0 (80) 0 41,433 0 0 0 ......1,291 | 07/02/2018....

12189P  AE 2 | BURLINGTON NORTH 7.16 01/02/20............cccoovrerrmrrrernne . 101/02/2016. | Sinking Fund R ion 202,073 202,073 220,167 202,073 0 0 0 0 0 202,073 0 0 0 e ,234101/02/2020....

12189P AL 6 | BUR NTH/SAN FA 5.943 01/15/2022.........cocormvvrevmrrereeens . | 01/15/2016. | Sinking Fund R TON..c.ooeieriineiiies [ e, | s 119,660 | ..coovvneeee 119,660 119,660 | s 119,746 0 0 0 0 0| .o 119,660 0 0 0 3,556 | 01/15/2022....

12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027............cccoovvucrevuneeen. | R| 03/25/2016. | MBS Paydown 25,000 25,000 24,995 24,996 0 0 0 0 0 25,000 0 0 (1[0 145 | 10/25/2027.....

12479L  AC 4| CAI2013-1A A ABS 3.35 03/27/2028 R| 03/25/2016. | MBS Paydown 53,750 53,750 53,651 53,752 0 7 0 7 0 53,750 0 0 0 300 |03/27/2028....

125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36. . | 03/20/2016. | MBS Paydown 3,879 3,879 3,796 2,713 0 0 0 0 0 3,879 0 0 0 22 | 06/20/2036....

125478 AD 9| CIFC 2006-2A A1LB CLO FLT 03/01/2021........................ | . | 03/01/2016. [ MBS Paydown 371,273 371,273 351,781 365,980 0 5,794 0 5,794 0 371,273 0 0 0 708 |03/01/2021....

125634 AG 0 CLIF 2013-1A ABS 2.83 03/18/2028..........cccooormvereverrerennns . | 03/18/2016. | MBS Paydown. 25,000 25,000 24,996 24,997 0 0 0 0 0 25,000 0 0 (11 118 | 03/18/2028....

125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28...........cccoooervvnnneee. . | 03/18/2016. | MBS Paydown. 27,000 27,000 26,990 26,992 0 0 0 0 0 27,000 0 0 (V1 I 145 | 06/18/2028....

125634 AQ 8 |CLIF 2014-2A AABS SNR 3.38 10/18/2029..............c. | . | 03/18/2016. [ MBS Paydown 88,235 88,235 88,200 88,204 0 1 0 1 0 88,235 0 0 (U [ 497 |10/18/2029....

12563L AA  5|CLIF 2016-1A AABS SNR4.21 02/18/41....... . | 03/18/2016. | MBS Paydown 16,348 16,348 16,347 0 0 0 0 0 0 16,348 0 0 0 69 | 02/18/2041....

12641P CG 7| CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36. .| 03/26/2016. | MBS Paydown 58,765 58,765 58,765 58,765 0 0 0 0 0 58,765 0 0 0 270 | 04/26/2036....

12641P  CK 8 |CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36 . | 03/26/2016. | Pass-Through Loss 0 5,763 5,871 0 0 0 0 0 0 5,763 0 (5,763) (5,763) 0 |04/26/2036....

12641P  CK 8 | CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36................. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (5,763) 0 5,763 5,763 0 |04/26/2036....

12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........coccecererererene .| 03/26/2016. | MBS Paydown 11,447 11,447 7,983 8,654 0 2,160 0 2,160 0 11,447 0 0 (U [ 116 | 09/26/2037....

12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.........cocooverervrrernene . | 03/26/2016. | Pass-Through Loss. 0 921 642 0 0 0 0 0 0 (943) 0 943 943 0 | 09/26/2037....

12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........cccce0eoerererene .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 943 0 (943) (943) 0 |09/26/2037....
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12641Q  AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37................. .| 03/26/2016. | MBS Paydown 97,305 97,305 97,305 96,875 0 163 0 163 0 97,305 0 0 0 ...1,208 | 07/26/2037....
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccocovuvruerens . | 03/26/2016. | Pass-Through Loss. 0 53,755 48,382 0 0 0 0 0 0 30,891 0 (30,891) (30,891) 0 | 07/26/2037....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.............cccoeoererc .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (30,891) 0 30,891 30,891 0 |07/26/2037....
12641Q BD 3| CSMC 2009-7R 7A2 SUB FLT 12/26/36..........cccocormvrrerns . | 03/26/2016. | MBS Paydown. 209,687 209,687 | ...coccc0e.ee 172,095 | oo 195,742 0] s 14,237 0 ...14,237 0 209,687 0 0 0 1,946 | 12/26/2036....
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36 . | 03/26/2016. | Pass-Through Loss 0 25,921 4,074 0 0 (206) 0 (206) 0 25,921 0 (25,921) (25,921) 0 |12/26/2036....
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36 . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (25,921) 0 25,921 25,921 0 |12/26/2036....
12641Q CP  5[CSMC 2009-7R 12A2 SUB 5.75 1/26/36. . | 03/26/2016. | MBS Paydown 27,615 27,615 27,615 27,615 0 0 0 0 0 27,615 0 0 0 214 | 01/26/2036....
12641Q CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.............cccovvvvvvenees .| 03/26/2016. | Pass-Through Lo: 0 300 300 0 0 (0) 0 (0) 0 0 0 0 0 0 |01/26/2036....
12641Q DF 6| CSMC 2009-7R 14A4 SUB 5.75 4/26/37........cccvvorevrrirrenns . | 01/26/2016. | MBS Paydown. 20,067 20,067 17,308 14,047 0 6,020 0 6,020 0 20,067 0 0 0 60 |04/26/2037....
12641Q DG 4| CSMC 2009-7R 14A5 SUB 5.75 4/26/37............cccvuvvrveenns . | 03/26/2016. | MBS Paydown. 30,672 30,672 25,697 29,873 0 730 0 730 0 30,672 0 0 (1 [ 169 | 04/26/2037....
12641Q DM 1| CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 . | 03/26/2016. | MBS Paydown. 33,021 33,021 29,775 30,690 0 204 0 204 0 33,021 0 0 0 299 |04/26/2037....
12641Q DR 0| CSMC 2009-7R 15A5 MEZ FLT 04/26/37 . | 03/26/2016. | Pass-Through Loss 0 13,890 1,767 0 0 0 0 0 0 9,317 0 (9,317) (9,317) 0 |04/26/2037....
12641Q DR 0| CSMC 2009-7R 15A5 MEZ FLT 04/26/37.. .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (9,317) 0 9,317 9,317 0 |04/26/2037....
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37................ | . | 03/26/2016. | MBS Paydown. 70,068 70,068 59,235 66,136 0 (90) 0 (90) 0 70,068 0 0 0 33 |03/26/2037....
12641Q  EK 4| CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37.................. . 103/26/2016. | MBS Paydown.............ccovvveeermveenmnnrernns | cevresmveriesnnenresnnenns | coveennenen 125,071 | 125,071 | voooveerennn 125,071 | e 125,071 0 0 0 0 0 ...125,071 0 0 03/26/2037....
12643K  AQ 6| CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39.........cccenn. . 1 02/15/2016. | MBS Paydown. 62,768 61,861 62,553 0 1,065 0 1,065 0 0 0 09/15/2039....
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40 . | 03/15/2016. | MBS Paydown. 110,034 0 (1,029) 0 (1,029) 0 0 0 02/15/2040....
12645A AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48 .| 03/12/2016. | MBS Paydown 80,109 0 (933) 0 (933) 0 0 0 08/12/2048....
126670 ED 6| CWL 2005-12 1A6 NAS 5.165 2/25/2036 . | 03/25/2016. | MBS Paydown. 10,706 0 0 0 0 0 0 0 02/25/2036....
12667F 5E  1|CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............... .| 03/25/2016. | MBS Paydown 372,426 372,426 362,301 351,641 0 2,933 0 2,933 0 372,426 0 0 04/25/2035
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............... . | 03/25/2016. | Pass-Through Loss. 0 15,200 14,787 0 0 0 0 0 0 15,200 0 | .ooeeene(15,200) | covvveeeres(15,200) | oo 0 | 04/25/2035....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............... . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (15,200) (1] 15,200 | .covveeeer15,200 | i 0 |04/25/2035....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034...........ccoouuveeee. . | 03/25/2016. | MBS Paydown. 14,386 14,386 14,386 14,386 0 0 0 0 0 14,386 0 0 (U1 116 | 07/25/2034....
12667F RE 7| CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024 . | 03/25/2016. | MBS Paydown. 94,069 94,069 95,480 94,649 0 705 0 705 0 94,069 0 0 0 922 | 08/25/2024....
12667F VF 9| CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34. .| 03/25/2016. | MBS Paydown 17,527 17,527 17,833 17,767 0 (24) 0 (24) 0 17,527 0 0 0 201 | 10/25/2034....
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036............... . | 03/25/2016. | MBS Paydown 11,647 11,647 7,872 678 0 0 0 0 0 11,647 0 0 0 18 |01/25/2036....
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036............... . | 03/25/2016. | Pass-Through Loss 0 (9,556) 0 0 0 0 0 0 0 (9,556) 0 9,556 9,556 0 |01/25/2036....
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036............... . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 9,556 0 (9,556) (9,556) 0 |01/25/2036....
12668B YA 5 |CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36...............cooeeeerne. | . | 03/25/2016. | MBS Paydown 16,161 16,161 13,977 9,201 0 0 0 0 0 16,161 0 0 (1[0 167 | 05/25/2036....
126688 YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36....... .| 03/25/2016. | Pass-Through Lo: 0 6,616 5,722 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 . | 03/25/2016. | MBS Paydown 8,702 8,702 8,637 7,493 0 (404) 0 (404) 0 8,702 0 0 0 91 | 11/25/2035....
13054P AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/2018................ .| 03/31/2016. | Paydown 731 731 674 0 0 57 0 57 0 731 0 0 0 0 |03/29/2018....
14178V AB 4 | CFCAT 2013-1A B ABS 2.75 11/15/2018........oevvvrrirrrcnens . | 03/15/2016. | MBS Paydown. 364,759 364,759 364,923 364,788 0 (7) 0 (7) 0 364,759 0 0 0 ...1,634 | 11/15/2018....
14575H AA 6| CAUTO 2016-1A A ABS SNR 4.55 02/15/2046................... . | 03/15/2016. | MBS Paydown. 5473 5473 5471 0 0 0 0 0 0 5473 0 0 0 4 |02/15/2046....
160841 AA 0 |CHARLOTTE GATE 6.41 12/01/16..............ccc0e0eoeeeeeoeeececeee | . | 03/01/2016. | Sinking Fund Redemption. 49,012 49,012 49,012 49,012 0 0 0 0 0 49,012 0 0 0 525 |12/01/2016....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035 . 103/25/2016. | MBS Paydown..........cccuervineriimnineriiens [ o, | v 119,445 | ..o 119,445 | ... 119,442 | ... 117,866 0 1,344 0 1,344 0 | o 119,445 0 0 0 ...1,062 | 02/25/2035....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/31 .| 03/25/2016. | MBS Paydown 9,107 9,107 8,011 7,165 0 187 0 187 0 9,107 0 0 0 37 |01/25/2036....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.. . | 03/25/2016. | Pass-Through Loss 0 951 836 0 0 0 0 0 0 951 0 (951) (951) 0 |01/25/2036....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.................. | . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (951) 0 951 951 0 |01/25/2036....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136..........ccocvvvenens .| 03/25/2016. | MBS Paydown 21,073 21,073 18,386 18,492 237 0 0 237 0 21,073 0 11/25/2036....
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.........c.coevveune . 103/25/2016. | MBS Paydown...........cccocrvuneremmninerinens [ corvirereisesieseinesieens | vevevesiins 179,292 | .cvvveen. 179,292 | oo 139,754 | e 136,577 0 31 0 31 0 | oo 179,292 0 08/25/2037....
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37... .| 03/25/2016. | Pass-Through Lo: 0 16,337 12,743 0 0 0 0 0 0 16,337 0 08/25/2037....
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (16,337) 0 08/25/2037....
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162809 AA 5| CHECKERS DRIVE-IN 11.00 12/01/2017.........cccccvvvvvvvennes | . | 01/06/2016. | Call rrererenn2,110,000 | ... 2,000,000 | ...........2,000,000 2,000,000 0 0 0 0 (U 2,000,000 | coovvvvvvrerrrrd (VN [ 110,000 | ............110,000 | ........21,389 | 12/01/2017....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.................... . | 03/25/2016. | MBS Paydown 7,318 7,318 7,318 3,418 0 1,773 0 1,773 0 7,318 0 0 0 46 | 03/25/2036....
17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............ccoeeeene. | . | 03/25/2016. | MBS Paydown 70,957 70,957 70,955 58,042 0 5,643 0 5,643 0 70,957 0 0 (U [ 490 | 08/25/2035....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36..........ocoverrrevnenns . | 03/25/2016. | MBS Paydown. 35,162 35,162 31,246 31,266 0 1,029 0 1,029 0 35,162 0 0 0 304 | 04/25/2036....
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 . | 03/25/2016. | Pass-Through Loss 0 5,388 4,788 0 0 0 0 0 0 5,388 0 (5,388) (5,388) 0 |04/25/2036....
17309A AD  1|CMALT 2006-A1 1A4 NAS 5.75 04/25/3f . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (5,388) 0 5,388 5,388 0 |04/25/2036....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036... . 103/25/2016. | MBS PaydOwn...........cccvervuneremmrinerinens [ covvireriisesieseinesieens | vereveniiens 178,038 | ..cvvvonene 178,038 | ..cccceeee.. 178,036 | oo 178,038 0 0 0 0 0 ...178,038 0 0 0 ......1555 [07/25/2036....
17310E  AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36............cccooe00eeeeccc. .| 03/25/2016. | MBS PaydOWn........cocvvvvvvvevvecvcvenrennrnnerees | oovesismsmmmsmsmsmsmmmsnnnnns | covevsssiins 106,877 | wovvvevevene 106,877 | oo 92,449 | e 103,139 0 (343) 0 (343) 0 ...106,877 0 0 0| ....1,081 | 09/25/2036....
17312V AA 6 | CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37..........cou... . | 03/25/2016. | MBS Paydown. 10,815 10,815 3,839 3,563 0 1,680 0 1,680 0 10,815 0 0 0 61 |03/25/2037....
17312V AA 6 | CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37................ . | 03/25/2016. | Pass-Through Loss 0 8,221 2,918 0 0 0 0 0 0 3,338 0 (3,338) (3,338) 0 |03/25/2037....
17312V AA 6 | CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37 . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (3,338) 0 3,338 3,338 0 |03/25/2037....
18976G AR 7| CMALT 2007-A6 1A16 TAC SSNR 6.00 06/3 . | 03/25/2016. | MBS Paydown. 74,188 74,188 60,092 57,725 0 0 0 0 0 74,188 0 0 0 664 |06/25/2037....
18976G AR 7| CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37... .| 03/25/2016. | Pass-Through Lo: 0 41,786 33,846 0 0 0 0 0 0 41,786 0 [ cooiieeeeeens(41,786) | e (41,786) | 0 | 06/25/2037....
18976G AR 7 [ CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37................... . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (41,786) {0 41,786 | oo 81,786 [ 0 | 06/25/2037....
19624H AA 6| COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050................ | . [ 03/20/2016. [ MBS Paydown...........ccccvmmmreeemmrecemmnnenes | comrerersmmersssmeenssnnees | corsesenennns 163,739 | oo 163,739 | .o 163,739 | e 163,737 0 0 0 0 0 ....163,739 0 0 0 502 | 04/20/2050....
21050A AA  0|CCOLT 2015-1 A ABS SNR 2.82 03/15/2021...................... | . | 03/15/2016. | MBS Paydown 233,313 233,313 233,300 233,304 0 90 0 90 0 233,313 0 0 0 03/15/2021....
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027 . | 03/15/2016. | MBS Paydown. 3,157 3,157 3,155 1,134 0 0 0 0 0 3,157 0 0 0 03/15/2027.....
227170 AE 7| CRNN 2013-1A A ABS 3.08 04/18/2028. R| 03/18/2016. | MBS Paydown 37,500 37,500 37,500 37,500 0 0 0 0 0 37,500 0 0 0 04/18/2028....
227170 AG 2| CRNN 2014-2A A ABS SNR 3.27 11/18/2029 R 03/18/2016. | MBS Paydown. 55,556 55,556 55,538 55,540 0 0 0 0 0 55,556 0 0 0 11/18/2029....
22944) DE  8|CSMC 2010-18R 4A3 SUB SSNR 04/26/38..............cccoeneee .| 03/26/2016. | MBS Paydown 82,424 82,424 79,178 82,424 0 0 0 0 0 82,424 0 0 0 331 | 04/26/2038
23242L  AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........ccccocoeuruunee . | 03/15/2016. | MBS Paydown 30,462 30,462 21,285 24,246 0 [ oo (T1AT3) [ 0 [ e (11,173) 0 30,462 0 0 0 32 |07/15/2036....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36............. . | 03/25/2016. | MBS Paydown. 72,833 72,833 55,490 53,511 0 1,784 0 1,784 0 72,833 0 0 0 74 | 12/25/2046....
23245G  AB 7 [CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36............. . | 03/25/2016. | Pass-Through Lo 0 1,196 929 0 0 0 0 0 0 1,196 0 (1,196) (1,196) 0 |12/25/2046....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (1,196) 0 1,196 1,196 0 | 12/25/2046....
233046 AC 5| DNKN 2015-1A A2I ABS SNR 3.262 02/20/45....... .| 02/20/2016. | MBS Paydown 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 204 | 02/20/2045....
233046 AD 3| DNKN 2015-1A A2l ABS SNR 3.98 02/20/45..................... | . | 02/20/2016. | MBS Paydown 6,250 6,250 6,250 6,250 0 0 0 0 0 6,250 0 0 0 62 | 02/20/2045....
245069 AK  5|DEL 2013-HDC B B SEQ FLT 03/15/2026.............coocvvvennene . [ 01/15/2016. | MBS Paydown. reeennn3,000,000 | ...........3,000,000 | ...........3,000,000 | ...........3,000,000 0 0 0 0 0 .....3000,000 0 0 0| ....4,213 | 03/15/2026....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.......ccocevvcrmuvveennner | . | 03/25/2016. | MBS Paydown, 3,645 3,645 3,657 3,645 0 0 0 0 0 3,645 0 0 0 39 |01/25/2027....
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36............. | . | 03/25/2016. | MBS Paydown 73,620 73,620 57,975 59,771 0 6,351 0 6,351 0 73,620 0 0 (1[0 103 | 12/25/2036....
251510 DP  5|DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35. .| 03/25/2016. | MBS Paydown 233,905 233,905 235,294 231,114 0 (2,031) 0 (2,031) 0 233,905 0 0 0 2,217 | 04/25/2035....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020........ . | 03/25/2016. | MBS Paydown 10,603 10,603 9,092 9,378 0 80 0 80 0 10,603 0 0 0 13 | 03/25/2020....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...................... |. | 03/25/2016. | MBS Paydown 8,534 8,534 8,534 5,550 0 154 0 154 0 8,534 0 0 0 73 | 02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36............cc.eo...... | . | 03/25/2016. | Pass-Through Loss 0 4,552 4,552 0 0 0 0 0 0 0 0 0 0 0 |02/25/2036....
251563 FY 3| DMSI2004-5 A3 SEQ 5.59 07/25/2034..............ccccoceeeeeee. | . | 03/25/2016. | MBS Paydown. 242,424 242,424 242,370 241,250 0 150 0 150 0 242,424 0 0 0 2,016 | 07/25/2034....
25250* AA 2 |DIALOG TELECOM TL 10.50 1/17/2018........ccovvvvevvrvrirenens .| 0313112016, | PaYAOWN.........cocoeeeeeeerieiiciiiicviiiviviiiie | omvmsismsmsmsmsssssssasssnens | nnns 135,000 | woooveverenen 135,000 | ..o 135,024 | e 135,000 0 0 0 0 0| ......135,000 0 0 0 3,583 |01/17/2018....
26208L AA 6 |HONK 2015-1A A2 ABS SNR 5.216 07/20/2045. . | 01/20/2016. | MBS Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 0 0 65 | 07/20/2045....
26827E  AC 9 [ ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040. R| 03/15/2016. | MBS Paydown 15,670 15,670 15,670 15,670 0 0 0 0 0 15,670 0 0 0 06/15/2040....
26924B  AA 1| SYNERGY ET THREE LLC 1586 10.00 9/30/19 . 1 02/29/2016. | Paydown. 17,673 17,673 17,673 16,734 0 0) 0 (0) 0 17,673 0 0 0 09/30/2019....
26971H AB 8| EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39....................| R[ 03/15/2016. | MBS Paydown 31,250 31,250 31,248 31,249 0 0 0 0 0 31,250 0 0 0 224 |12/15/2039....
28108P AA 4 [ESLFT 2012-A AP ABS FLT 10/01/2025............cccceeeeeeecc. .| 01/01/2016. | MBS Paydown 16,512 16,512 16,595 16,512 0 0 0 0 0 16,512 0 0 (U [ 150 | 10/01/2025....
28108P AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025.............cccceeeuueeere | . | 01/01/2016. | MBS Paydown 17,483 17,483 17,513 17,483 0 0 0 0 0 17,483 0 0 (0[N 149 | 10/01/2025....
294450 AB  1|EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037... . | 03/25/2016. | MBS Paydown 291,097 291,007 241,883 245,801 0 1,944 0 1,944 0 291,097 0 0 0 228 | 04/25/2037....
29760L AA 0| SYNERGY ET THREE LLC 1540 10.00 9/30/19 . | 02/29/2016. | Paydown. 17,673 17,673 17,673 16,734 0 0) 0 (0) 0 17,673 0 0 0 371 |09/30/2019....
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30605X AA 1 [FWAY 2012-1 A2 ABS 4.21 10/15/2042...................c......... | . | 03/15/2016. | MBS Paydown 32,530 32,530 32,683 32,622 0 (3) 0 (3) 0 32,530 0 0 0 228 |10/15/2042.... | 1FE........

30605X AC  7|FWAY 2015-1A A2 ABS PT SNR 4.213 11/42.......cccoconevuene . | 03/15/2016. | MBS Paydown 15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 (1[N 105 | 11/15/2042.... | 1FE........

316817 AA  3|57TH STMTGE 7.125 6/01/2017.........ccccooeeeeeeeeeecccecececcee | . [ 03/01/2016. | Sinking Fund R ion 53,848 53,848 53,854 53,849 0 (0) 0 (0) 0 53,848 0 0 0 641 |06/01/2017....

32027L AE  5|FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036............... . | 03/25/2016. | MBS Paydown. 204,944 204,944 180,743 | 181,812 0 (865) 0 (865) 0 204,944 0 0 (1 187 | 10/25/2036....

32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036........ . | 03/25/2016. | MBS Paydown. 357,997 357,997 333,609 344,375 0 0 5,166 0 357,997 0 0 0 287 |07/25/2036....

32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35. . | 03/25/2016. | MBS Paydown. 88,244 0 0 .0 18,793 0 0 0 360 |02/25/2035....

361856 CP 0| GMACM 2003-HE2 A4 SEQ STP 4/25/2033..... . | 03/25/2016. | MBS Paydown ...150,637 50,637 95,716 0 0 2,099 0 0 0 0 ...1,298 | 04/25/2033....

361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34..................c.... .| 03/25/2016. | MBS Paydown 68,550 68,550 31,922 0 0 5,990 0 0 0 0 685 | 09/25/2034....

3622EA AA 8| GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047............... . | 03/25/2016. | MBS Paydown. 25,811 25,811 17,116 0 0 347 0 347 0 25,811 0 0 0 23 | 03/25/2047 ...

362332 AE 8| GSMS 2006-GG8 A4 SEQ 5.56 11/10/39............ccccoowvweennn | . | 03/10/2016. | MBS Paydown. 390,030 390,030 384,697 389,161 0 (310) 0 (310) 0 390,030 0 0 0 5,373 | 11/10/2039....

362341 7S 2| GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.. . | 03/25/2016. | MBS Paydown. 316,340 316,340 305,268 298,752 98 475 0 573 0 316,340 0 0 0 3,075 | 02/25/2036....

362341 7S 2| GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/203f . | 03/25/2016. | Pass-Through Loss 0 6,246 6,027 0 2 0 0 2 0 6,246 0 (6,246) (6,246) 0 |02/25/2036....

362341 7S 2| GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.. .| 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (6,246) 0 6,246 6,246 0 |02/25/2036....

362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............ccccoounu. . 103/25/2016. | MBS Paydown...........cccocrvuncriienincriiens. [ coriirnriiensiieniinciiieens | o 110,951 | oo 110,951 108,732 | e 109,583 0 156 0 156 0 ...110,951 0 0 0 313 | 06/25/2035.... | 1FM........

36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034............cccoouveeen. . | 03/25/2016. | MBS Paydown. 33,554 33,554 33,588 32,204 0 (120) 0 (120) 0 33,554 0 0 0 94 | 12/25/2034.... | 1FM........

368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........corevvreeerrmrerernns . | 03/20/2016. | Sinking Fund R M.riveeiiriinnins | s | s 100,934 | ......ccceee. 100,934 L A01,103 | 100,934 0 0 0 0 0 ...100,934 0 0 0 1,117 |09/20/2016....

37247D AK 2| GENWORTH HOLDINGS 6.515 05/22/2018.. . | 03/23/2016. | Consent Fee 7,813 0 0 0 0 0 0 0 0 7,813 0 0 0 0 |05/22/2018....

372470 AL 0| GENWORTH HOLDING 8.625 12/15/2016 .| 01/19/2016. | Make Whole Call 213,322 200,000 213,000 206,434 0 0 0 0 0 206,434 0 6,888 6,888 12/15/2016....

372470 AP 1| GENWORTH FINL 7.625 09/24/2021..... . 103/23/2016. | Consent Fee. 71,981 0 0 0 0 0 0 0 0 71,981 0 0 0 0 | 09/24/2021....

37952U AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028............ccccccvccr | R[ 03/17/2016. | MBS PAYAOWN.........cocoicccscsiscsiicsiicsss [ o | v 168,750 | wovoveveveren 168,750 ..166,074 | oo 166,597 0 72 0 72 0 ....168,750 0 0 0 836 |04/17/2028....

37954T AA 2| GSFI2015-1 B1 ABS SNR 2.74 01/18/2030...........ceeuvuuee R| 03/18/2016. | MBS Paydown 272,727 272,727 272,719 272,727 0 0 0 0 0 272,727 0 0 0 1,228 |01/18/2030....

39678W AA 6| GCSP 2005-1 ASEQCSTR9-25-34.........ccoovvvvvermrrrirennns . | 03/25/2016. | MBS Paydown. 36,024 36,024 35,641 35,478 0 351 0 351 0 36,024 0 0 0 340 |09/25/2034....

40066N  AA 4 [ GUANAY FILTD 6.00 12/15/2020..........cccouvreeservrerrsennnee | R| 03/15/2016. | Sinking Fund Re M. | s | s 139,826 | ..coovee. 139,826 141,084 | 138,079 2,478 (53) 0 2,425 0 ...139,826 0 0 0 2,097 | 12/15/2020....

40432B AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037 . | 03/25/2016. | MBS Paydown. 8,742 8,742 7,671 8,245 0 233 0 233 0 8,742 0 0 0 82 | 09/25/2037....

40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037 .| 03/25/2016. | Pass-Through Lo: 0 7,639 6,703 0 0 0 0 0 0 7,079 0 (7,079) (7,079) 0 | 09/25/2037....

40432B AA 7| HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037................ . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (7,079) 0 7,079 7,079 0 | 09/25/2037....

40432B  AZ  2|HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.................... |. | 03/25/2016. | MBS Paydown 30,587 30,587 26,331 24,428 (VI IO 15,118 .0 15,118 0 30,587 0 0 0 298 | 09/25/2037....

40432B  AZ  2|HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.................... |. | 03/25/2016. | Pass-Through Lo: 0 7218 6,214 0 0 0 0 0 0 0 0 0 0 0 |09/25/2037....

41161V AC 4| HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46................ . [ 03/19/2016. | MBS Paydown. 252,499 252,499 ...198,054 | ............ 190,884 0 0 0 0 0 252,499 0 0 0 249 |09/19/2046....

41162N  AC  1|HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47 .| 03/19/2016. | MBS Paydown..........cocvcvvvevvvvvevencennennenens | ovvivisismsmsmsmsssmsnssnnnns | v 139,943 | oo 139,943 L AB39 | 110,392 0 0 0 0 0 ...139,943 0 0 (U [ 122 | 01/25/2047....

411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043...... . | 03/20/2016. | MBS Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 0 84 | 03/20/2043....

43710M  AA 0| RFMS22007-HSA1 A SEQ FLT 02/25/2037...........ccovvveeene .| 03/25/2016. | MBS Paydown 10,456 10,456 7,148 1,766 0 1,937 0 1,937 0 10,456 0 0 0 9 |02/25/2037....

43739H AA 8 [HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036..................... | . | 03/25/2016. | MBS Paydown 72,912 72,912 63,798 0 0 1,024 0 1,024 0 72,912 0 0 0 55 |12/25/2036....

45254N MZ 7 [IMM 2005-2 1A2 SEQ SSUP FLT 04/25/20365.................... . | 03/25/2016. | MBS Paydown. 17,360 17,360 14,582 15,024 0 (2,482) 0 (2,482) 0 17,360 0 0 0 25 | 04/25/2035....

45254N  NT 0 IMM 2005-3 M1 MEZ FLT 08/25/2035...............cccccvevvveneeeee | . | 03/25/2016. | MBS Paydown 40,770 40,770 20,963 3,528 0 0 0 0 0 40,770 0 0 0 75 | 08/25/2035....

45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ . | 03/25/2016. | Pass-Through Loss. 0 36,583 19,043 0 0 0 0 0 0 0 0 0 0 0 |08/25/2035....

45257E  AB 0 [IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037. . | 03/25/2016. | MBS Paydown 4,006 4,006 3,410 0 0 15 0 15 0 4,006 0 0 0 3 |02/25/2037....

45257E  AB 0 [IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037... . | 03/25/2016. | Pass-Through Loss 0 (684) 0 0 0 0 0 0 0 0 0 0 0 0 |02/25/2037....

456606 HK  1|INDYL 2005-L2 A1 SEQ FLT 10/25/2013..........cccoovvrvrennnnns . | 03/25/2016. | MBS Paydown. 133 133 108 0 0 0 0 0 0 0 0 133 133 0 [10/25/2013.... | 5*...

456606 HK  1]INDYL 2005-L2 A1 SEQ FLT 10/25/2013............coccivmermnnns . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 133 0 (133) (133) 0 |10/25/2013.... | 5*...

45660L CK 3| INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35................. . | 03/25/2016. | MBS Paydown 27,293 27,293 19,651 0 0 (2,556) 0 (2,556) 0 27,293 0 0 0 37 |02/25/2035....

45660L LQ  0|INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035 . | 03/25/2016. | MBS Paydown 5,747 5,747 4,820 0 0 (1,149) 0 (1,149) 0 5,747 0 0 0 15 | 06/25/2035

45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35. . | 03/25/2016. | MBS Paydown. 7,103 7,103 4,143 456 0 4,457 0 4,457 0 7,103 0 0 0 68 | 06/25/2035....
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45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.................. | . | 03/25/2016. | Pass-Through Los 0 49,341 28,780 0 0 0 0 0 0 8,571 0 (8,571) (8,571) 0 |06/25/2035.... | 1FM........

45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.................. | . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (8,571) 0 8,571 8,571 0 |06/25/2035.... | 1FM........

45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34............ccc0eec .| 03/25/2016. | MBS Paydown 15,066 15,066 12,354 12,538 0 (2,150) 0 (2,150) 0 15,066 0 0 0 45 | 10/25/2034.... | 1FM........

46184# AA  5|INVISION DIV LIBOR+900 6/30/2020............ccccoveerrecrrennes | . | 03/31/2016. | Paydown. 7,500 7,500 7,425 7,431 0 5 0 5 0 7,500 0 0 (1 185 | 06/30/2020.... | 5*...

46590B AA 2| JPTEP2011-1 ASEQ CSTR06/17/41........... . | 03/17/2016. | MBS Paydown. 365,138 365,138 365,138 365,138 0 0 0 0 0 365,138 0 0 0 21,921 | 06/17/2041....

46619X AA 1| HENDR 2015-3A A ABS SSNR 4.08 03/17/70. . | 03/15/2016. | MBS Paydown. 4,810 4,810 4,806 4,806 0 0 0 0 0 4,810 0 0 0 28 |03/17/2070....

46627M  AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35... . | 03/25/2016. | MBS Paydown 11,395 11,395 10,964 8,514 0 564 0 564 0 11,395 0 0 (1[N 108 | 12/25/2035....

46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/36................... . | 03/25/2016. | Pass-Through Lo 0 1,883 1,812 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........c00counuee . | 03/25/2016. | MBS Paydown. 52,785 52,785 52,852 37,371 0 0 0 0 0 52,785 0 0 0 208 |03/25/2036....

46627M  CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36...........cccun.. . | 03/25/2016. | Pass-Through Loss 0 20,917 20,944 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.. . | 01/26/2016. | Pass Through Loss Recovery. 20,394 0 0 0 0 0 0 0 0 0 0 20,394 20,394 0 |05/25/2036....

46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/3 . | 02/26/2016. | Pass Through Loss Recovery. 5,070 0 0 0 0 0 0 0 0 0 0 5,070 5,070 0 |05/25/2036....

46628G  AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.. .| 03/28/2016. | Pass Through Loss Recovery. 15,463 0 0 0 0 0 0 0 0 0 (VN [ 15,463 | oo 15,463 | oo 0 | 05/25/2036....

46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37............. . | 03/25/2016. | MBS Paydown 1,941 1,941 1,888 1,464 0 0 0 0 0 1,941 0 0 0 10 |04/25/2037....

46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37............. . | 03/25/2016. | Pass-Through Loss 0 658 640 0 0 0 0 0 0 0 0 0 0 0 |04/25/2037....

46630V AC  6|JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049.............cc.... . [ 01/01/2016. | MBS Paydown. 0 0 0 0 0 0 0 0 0 0 0 0 0 02/01/2049....

46631B  AD 7 |JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049... . 102/15/2016. | MBS Paydown. 957,020 957,020 959,600 954,734 0 295 0 295 0 957,020 0 0 0 06/15/2049....

46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/3 . | 03/27/2016. | MBS Paydown 43,612 43,612 35,380 36,996 0 4817 0 4,817 0 43,612 0 0 0 07/27/2037.....

46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37. . | 03/26/2016. | MBS Paydown. 77,113 77,113 59,088 66,695 0 (5,590) 0 (5,590) 0 77,113 0 0 0 03/26/2037.....

46633A AC 9 [JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE............ . | 03/26/2016. | MBS Paydown 38,159 38,159 29,597 38,159 0 0 0 0 0 38,159 0 0 0 293 | 11/26/2036....

46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.............. | . [ 03/26/2016. [ MBS Paydown..........ccccoouruuncrimmrineriinens [ covvireriiesciieniicnciienns | v 152,792 | .covvv. 152,792 L1156 | s 137,660 0 196 0 196 0 ...152,792 0 0 0 2,552 | 06/26/2037....

46633M AL 3 | JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35............... . 1 03/26/2016. | MBS PaydOWN...........cccrvverercveeierreinns | ceerinmvemissesenineneees | oveevesennns 145,520 | ..o 145,520 .. 134,969 | .......o..... 139,984 0 4,840 0 4,840 0 ....145,520 0 0 0 680 |04/26/2035....

46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.................. . | 03/26/2016. | Pass-Through Lo 0 17,880 1,645 0 0 0 0 0 0 17,880 0 [ corrrereenn(17,880) | cocvvveerenn(17,880) | v 0 |04/26/2035....

46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (17,880) {1 17,880 | .covvveeeern 17,880 | o 0 |04/26/2035....

46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042........... .| 03/27/2016. | MBS Paydown 374,337 374,337 361,236 361,937 0 620 0 620 0 374,337 0 0 0 2,290 |10/27/2042....

46637V AA 3| JPTEP 2012-2 A SEQ 3.00 09/17/42........cocvooervinerierrines .1 03/17/2016. | MBS Paydown...........cccocrvuneriienincriiens. [ coriirmriinsiiensinciiieens | v 1,751 | 111,751 110,969 | e 111,001 0 (168) 0 (168) 0 L1175 0 0 (0[N 426 |09/17/2042....

46639A AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042............cccccoovvverenenen. | . | 03/27/2016. | MBS Paydown 51,738 51,738 49,668 49,728 0 789 0 789 0 51,738 0 0 0 298 |12/27/2042....

46645A AB 7 |JPMRR2015-4 1A2 SEQ SSNR FLT 06/47 RE................. . | 03/25/2016. | MBS Paydown. 374,236 374,236 342,893 342,893 0 5,625 0 5,625 0 374,236 0 0 0 336 |06/26/2047....

472320 AA 8| JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.................. . | 03/25/2016. | MBS Paydown. 89,721 89,721 84,787 66,591 0 6,001 0 6,001 0 89,721 0 0 0 929 |06/25/2047....

472321  AA 6| JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.. . | 03/26/2016. | MBS Paydown 248,785 248,785 ...190,671 210,443 0 29,130 0 29,130 0 248,785 0 0 0 ....1,810 | 10/25/2035....

47232D  AA 0| JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37. . | 03/26/2016. | MBS Paydown 217,574 217,574 217,574 217,537 0 1,354 0 1,354 0 217,574 0 0 0 307 | 04/26/2037....

472320 AE 2| JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37................. .| 03/26/2016. | Pass-Through Loss (V) I 161,522 18,973 0 0 (67) 0 (67) 0 8417 0 (8,417) (8,417) 0 | 04/26/2037....

47232D  AE 2 [JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37................. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (8,417) 0 8,417 8,417 0 | 04/26/2037....

47232D  AF 9 [JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36................. . | 03/26/2016. | MBS Paydown. 12,307 12,307 12,307 12,206 0 (883) 0 (883) 0 12,307 0 0 (1[N 149 | 09/26/2036....

472320 AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36................. .| 03/26/2016. | Pass-Through Lo: 0 4,191 3,302 0 0 0 0 0 0 290 0 (290) (290) 0 |09/26/2036....

47232D AU 6| JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36. . | 03/26/2016. | MBS Paydown 33,822 33,822 32,068 33,188 0 (1,934) 0 (1,934) 0 33,822 0 0 0 259 |09/26/2036....

472320  BJ  0JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36. .| 03/26/2016. | MBS Paydown 40,508 40,508 40,508 33,390 0 7,129 0 7,129 0 40,508 0 0 0 62 | 09/26/2036....

47232D BM 3 [ JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36. . | 03/26/2016. | Pass-Through Loss 0 22,134 2,511 0 0 0 0 0 0 0 0 0 0 0 |09/26/2036....

47232D CG 5 [JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36............... . [ 03/21/2016. | MBS Paydown. 65,369 65,369 65,369 65,369 0 0 0 0 0 65,369 0 0 0 307 |05/21/2036....

472320 CL 4 |JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36................ .| 03/21/2016. | Pass-Through Lo: 0 8,650 2,652 0 0 0 0 0 0 7,653 0 (7,653) (7,653) 0 | 05/21/2036....

47232D  CL 4| JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36................ . 1 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (7,653) 0 7,653 7,653 0 |05/21/2036....

472320 CP 5| JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36. .| 03/26/2016. | MBS Paydown 18,581 18,581 18,581 21,807 0 (3,228) 0 (3,228) 0 18,581 0 0 (U [ 159 | 12/26/2036....

47232D  CT 7| JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36. . | 03/26/2016. | Pass-Through Loss 0 2,457 576 0 0 0 0 0 0 2,457 0 (2,457) (2,457) 0 | 12/26/2036....
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472320 CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36............. |. | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (2,457) 0 2,457 2,457 0 |12/26/2036....
47232D  CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47................ . | 03/26/2016. | MBS Paydown 44,231 44,231 44,231 44,164 0 (3) 0 (3) 0 44,231 0 0 (1[N 188 | 04/26/2047....
47232D CY 6| JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47............... .| 03/26/2016. | Pass-Through Lo: 0 5019 2,919 0 0 (61) 0 (61) 0 5,019 0 (5,019) (5,019) 0 | 04/26/2047....
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47............... . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (5,019) 0 5,019 5,019 0 |04/26/2047....
47232D  CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37... . | 03/26/2016. | MBS Paydown. 60,318 60,318 47,632 49,396 0 3,156 0 3,156 0 60,318 0 0 0 586 |06/26/2037....
47232D DB 5 [JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37 . | 03/26/2016. | Pass-Through Lo 0 2) 5 0 0 0 0 0 0 2) 0 2 2 0 |06/26/2037....
47232D DB 5| JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37... . 1 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 2 0 2) (2) 0 | 06/26/2037....
472320 DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37................ .| 03/26/2016. | MBS Paydown 28,097 28,097 10,819 21,331 0 6,615 0 6,615 0 28,097 0 0 0 239 | 08/26/2037....
47232D DF 6 [ JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37............... . | 03/26/2016. | Pass-Through Loss 0 6,128 1,170 0 0 17 0 17 0 6,128 0 (6,128) 08/26/2037....
47232D DF 6 [ JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37............... . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (6,128) 0 6,128 08/26/2037....
47232D DQ 2 [JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35... . | 03/26/2016. | MBS Paydown. 275,812 275,812 275,812 275,812 0 0 0 0 0 275,812 0 0 09/26/2035....
47232D EE 8 [JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37. . | 03/26/2016. | MBS Paydown. 34,818 34,818 14,135 32,764 0 (139) 0 (139) 0 34,818 0 0 06/26/2037.....
472320 FH 0| JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36. .| 03/26/2016. | MBS Paydown 18,597 18,597 18,597 18,562 0 7 0 7 0 18,597 0 0 12/26/2036....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37............... . | 03/26/2016. | Pass-Through Loss. 0 4,861 949 0 0 0 0 0 0 4,861 0 (4,861) 06/26/2037....
47232D  FM 9 [ JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37............... . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (4,861) 0 4,861 4,861 0 | 06/26/2037....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE.........cccoevvrrmuunnnr | . | 03/26/2016. | MBS Paydown. 35,596 35,596 34,595 32,555 0 72 0 72 0 35,596 0 0 0 256 | 11/26/2037....
47232V AA  0|JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. . | 03/26/2016. | MBS Paydown. 42,055 42,055 42,055 41,499 0 (198) 0 (198) 0 42,055 0 0 (1[0 445 | 02/26/2037.....
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/3 .| 03/26/2016. | Pass-Through Lo: 0 12,900 10,136 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.. . | 03/26/2016. | MBS Paydown. 31,545 31,545 31,545 31,161 0 (1,351) 0 (1,351) 0 31,545 0 0 0 320 | 02/26/2037....
47232V AK 8 [JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.................. .| 03/26/2016. | Pass-Through Lo: 0 9,676 8,492 0 0 0 0 0 0 298 0 (298) (298) 0 |02/26/2037....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.................. . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (298) 0 298 298 0 | 02/26/2037....
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35................. . | 03/26/2016. | MBS Paydown. 87,982 87,982 80,542 82,057 0 1,849 0 1,849 0 87,982 0 0 0 341 | 09/26/2035....
47232V BA 9| JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35............... . | 03/26/2016. | Pass-Through Lo 0 14,318 11,182 0 0 0 0 0 0 7,634 0 (7,634) (7,634) 0 |09/26/2035....
47232V BA 9| JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35, . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (7,634) 0 7,634 7,634 0 |09/26/2035....
47232V BG 6 [ JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.. .| 03/26/2016. | MBS Paydown...........cocvvvvvcvvvvvencncvnnennenins | oveivisismsmsmsmsssmsnssnnnns | covivivssiins 154,293 | ..oovovevene 154,293 | ... 126,387 | e 125,143 0 9,583 0 9,583 0 ....154,293 0 0 0 266 | 11/26/2036....
47232V BL 5| JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36................... . | 03/26/2016. | Pass-Through Loss. 0 42,855 2,856 0 0 0 0 0 0 644 0 (644) (644) 0 | 11/26/2036....
47232V BL 5| JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36................... . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (644) 0 644 644 0 |11/26/2036....
47232V BM 3| JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36.................. . | 03/26/2016. | MBS Paydown. 54,287 54,287 54,287 53,960 0 92 0 92 0 54,287 0 0 (U 470 | 11/26/2036....
47232V BQ 4| JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.................. . | 03/26/2016. | Pass-Through Loss 0 15,078 7,260 0 0 0 0 0 0 0 0 0 0 0 | 11/26/2036....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37... .| 03/26/2016. | MBS Paydown..........cocvvvvvevvvvvenencvnennnirins | ovvivisismsmsmsmsmsssasssnnns | v 114,925 | ..ooovvevee 114,925 34,899 | o 113,484 0 0 0 0 0 ..114,925 0 0 0 595 |11/26/2037....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37... . | 03/26/2016. | Pass-Through Loss. 0 2,098 988 0 0 0 0 0 0 0 0 0 0 0 | 11/26/2037....
47232V CA 8 [JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36................ .| 03/26/2016. | MBS Paydown 40,021 40,021 40,021 40,021 0 0 0 0 0 40,021 0 0 (U [ 415 | 07/26/2036....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36................ . | 03/26/2016. | Pass-Through Loss 0 8,531 1,573 0 0 0 0 0 0 8,531 0 (8,531) (8,531) 0 |07/26/2036....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36................ . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (8,531) 0 8,531 8,531 0 |07/26/2036....
47232V CF 7 [JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37................. . | 02/05/2016. | Interest Shortfall Recovery 0 0 0 0 0 0 0 0 0 0 0 0 0 04/01/2037....
47232V CG 5| JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37. . | 03/26/2016. | MBS Paydown 24,249 24,249 24,249 23,998 0 (394) 0 (394) 0 24,249 0 0 0 04/26/2037....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 . | 03/26/2016. | MBS Paydown 18,789 18,789 18,789 18,756 0 237 0 237 0 18,789 0 0 0 04/26/2036....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36 . | 03/26/2016. | Pass-Through Loss 0 14,632 6,523 0 0 0 0 0 0 192 0 (192) (192) 0 | 04/26/2036....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36................ . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (192) 0 192 192 0 | 04/26/2036....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36................ . | 03/26/2016. | MBS Paydown 38,539 38,539 38,539 37,705 0 (246) 0 (246) 0 38,539 0 0 0 325 |03/26/2036....
47232V EB 4| JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36................ . | 03/26/2016. | Pass-Through Loss. 0 4,925 1,269 0 0 0 0 0 0 0 0 0 0 0 |03/26/2036....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37 . | 03/26/2016. | MBS Paydown 21,109 21,109 21,279 19,746 0 (3,915) 0 (3,915) 0 21,109 0 0 0 224 |03/26/2037....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37 . | 03/26/2016. | Pass-Through Loss 0 10,645 10,730 0 0 0 0 0 0 0 0 0 0 0 | 03/26/2037....
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47232V EK 4 [JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37................ .| 03/26/2016. | MBS Paydown 27,406 27,406 27,816 27,331 0 3 0 3 0 27,406 0 0 0 236 | 04/26/2037....
47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37................ . | 03/26/2016. | Pass-Through Loss. 0 10,418 10,574 0 0 1) 0 (1) 0 5,429 0 (5,429) (5,429) 0 | 04/26/2037....
47232V EN 8 [JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37................ .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (5,429) 0 5,429 5,429 0 |04/26/2037....
47232V EX  6|JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36................ . | 03/26/2016. | MBS Paydown. 46,768 46,768 46,768 46,768 0 0 0 0 0 46,768 0 0 (1[0 400 | 02/26/2036....
47232V FA  5|JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36 .| 03/26/2016. | Pass-Through Loss 0 812 812 0 0 2) 0 2) 0 0 0 0 0 0 | 02/26/2036....
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36 . | 03/26/2016. | Pass-Through Lo 0 14,132 1,921 0 1,530 (5,524) 0 (3,993) 0 0 0 0 0 02/26/2036....
47232V FE 7| JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.. . | 03/26/2016. | MBS Paydown 11,491 11,491 11,171 9,841 0 881 0 881 0 11,491 0 0 0 85 | 01/26/2036....
47232V FE 7 [JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.................. .| 03/26/2016. | Pass-Through Lo: 0 562 547 0 0 0 0 0 0 (56) 0 56 56 0 |01/26/2036....
47232V FE  7|JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.................. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 146 0 (146) (146) 0 |01/26/2036....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.........cccceeune. | . [ 03/26/2016. [ MBS PydOWN.......cooovevererrerencreiinnnene | comverisserenissssenisnnnes | eoveseeeenns 118,383 | oo 118,383 94325 | 115,604 0 0 0 0 0 ....118,383 0 0 (1 [ 168 | 01/26/2047....
47232V GE  6|JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.. . | 03/26/2016. | MBS Paydown. 86,423 86,423 86,423 86,099 0 38 0 38 0 86,423 0 0 0 683 | 02/26/2036....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/3f . | 03/26/2016. | Pass-Through Loss 0 972 744 0 0 0 0 0 0 972 0 (972) 972) 0 |02/26/2036....
47232V GG 1 [JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (972) 0 972 972 0 |02/26/2036....
47232V GR 7| JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47................. . | 03/26/2016. | Pass-Through Loss. 0 17,514 874 0 0 4) 0 4) 0 4,181 0 (4,181) (4,181) 0 | 01/26/2047....
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47................. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (4,181) 0 4,181 4,181 0 |01/26/2047....
48248C  AA 2 [KKR2007-1A A CLO FLT 05/15/2021........ccvvverrrererrrrerenns . 1 02/15/2016. | MBS Paydown. 218,549 218,549 212,298 217,372 0 31 0 311 0 218,549 0 0 0 397 |05/15/2021....
493268 AY 2| KSLT 2000-B A2 ABS FLT 07/25/29........... . [ 01/25/2016. | MBS Paydown. 9,210 9,210 7,460 9,208 0 32 0 32 0 9,210 0 0 0 07/25/2029....
50219P AA  4[LSTRZ2016-1 A1 SEQ SSNRFLT 01/01/2021. . | 03/01/2016. | MBS Paydown 70,835 70,835 69,067 0 0 (389) 0 (389) 0 70,835 0 0 0 01/01/2021....
52327@ AA 3 |LECTRUS CORP TL 13% PIK 11/15/2016 . [ 03/01/2016. | Paydown. 30,000 30,000 29,897 29,382 357 210 0 567 0 30,000 0 0 0 11/15/2016....
52519S AD 5 [LABMH 2001-B A4 SEQ 5.27 9/15/18.........cccccoooeoeeeoeveeeeeee | . | 03/15/2016. | MBS Paydown 81,004 81,004 80,979 77,140 0 (948) 0 (948) 0 81,004 0 0 0 699 |09/15/2018....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035...........cccoooueee . 103/25/2016. | MBS Paydown...........cccocriunerimenincriiens [ corvirnriinsiieniinciieens | v 146,313 | ..ccoove. 146,313 | .............105,345 | ... 107,246 0 21,996 0 21,996 0 ...146,313 0 0 0 265 | 12/25/2035....
52520M  BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035.................... . | 03/25/2016. | Pass-Through Loss 0 7,843 5,647 0 0 0 0 0 0 (543) 0 543 543 0 |12/25/2035....
52520M  BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035.............ccu.... . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 543 0 (543) (543) 0 [12/25/2035....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037. . | 03/25/2016. | MBS Paydown. 30,542 30,542 20,762 15,534 0 0 0 0 0 30,542 0 0 0 48 | 06/25/2037....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037. .| 03/25/2016. | Pass-Through Lo: 0 1,765 1,200 0 0 0 0 0 0 1,765 0 (1,765) (1,765) 0 | 06/25/2037....
52521R  AC 5 [LMT 2007-5 1A1 SEQ FLT 6/25/2037.......c.ccovvmerieccrrirenens . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (1,765) 0 1,765 1,765 0 | 06/25/2037....
52522D AG  6|LXS2006-16N A321 SEQ SSNR FLT 11/25/46.................. . 103/25/2016. | MBS PaydOWN...........cccrrverecrerierreinns | cevrineverissenenisnenenes | oveeveeennns 462,265 | ............ 462,265 346,120 347,080 0 (307) 0 (307) 0 ....462,265 0 0 (1 [ 480 | 11/25/2046....
52522D AG  6|LXS2006-16N A321 SEQ SSNR FLT 11/25/46.................. . | 03/25/2016. | Pass-Through Lo 0 9,585 7177 0 0 0 0 0 0 9,585 0 (9,585) (9,585) 0 | 11/25/2046....
52522D AG  6|LXS2006-16N A321 SEQ SSNR FLT 11/25/46.................. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (9,585) 0 9,585 9,585 0 | 11/25/2046....
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037. . | 02/25/2016. | MBS Paydown 3,294 3,294 2,139 2,014 0 0 0 0 0 9,172 0 (5,878) (5,878) 18 | 01/25/2037....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.. . 1 03/25/2016. | Pass-Through Loss. 0 5,547 3,603 0 0 43 0 43 0 (331) 0 331 331 0 | 01/25/2037....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cocvvvvvvvvrererenens .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 331 0 (331) (331) 0 |01/25/2037....
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047...........c..... . | 03/25/2016. | MBS Paydown. 97,933 97,933 83,243 86,509 0 3,069 0 3,069 0 97,933 0 0 0 678 | 07/25/2047....
542514 EV 2| LBMLT 2004-1 M2 MEZ FLT 02/25/2034..............ccccovvuueree . | 03/25/2016. | MBS Paydown. 7,429 7,429 7,280 7,109 0 (45) 0 (45) 0 7429 0 0 0 16 | 02/25/2034....
543190 AA  0|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045................. .| 03/15/2016. | MBS Paydown 324,610 324,610 324,415 319,774 0 1 0 1 0 324,610 0 0 0| .,606 | 01/15/2045....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033... . | 03/25/2016. | MBS Paydown 33,592 33,592 31,346 26,275 0 (8,773) 0 (8,773) 0 33,592 0 0 0 814 |09/25/2033....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/203: .| 03/25/2016. | MBS Paydown 99,844 99,844 99,844 99,844 0 0 0 0 0 99,844 0 0 0 756 | 08/25/2034....
58501W BU 4 |STEERZ1A(JCP) 7.54 03/01/2017. . [ 03/01/2016. | PAYOWN......cvoveurrvererriercreeicrriieeenes | cvevsssesesssnesessseeneses | oneesesinees 128,485 | ..o 128,485 | ............136,928 | .............. 128,441 759 (175) 0 584 0| ... 128,485 0 0 0| ..d,844 | 03/01/2017....
590200 ZE 8| MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035.................. . | 03/25/2016. | MBS Paydown. 80,256 80,256 74,814 0 0 383 0 383 0 80,256 0 0 0 46 |08/25/2035....
61744C  ZC 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36............... | . | 03/25/2016. | MBS Paydown 90,950 90,950 87,852 90,448 0 3,879 0 3,879 0 90,950 0 0 (U [ 104 | 03/25/2036....
61748H QJ 3 |MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035................ . | 03/25/2016. | MBS Paydown 55,086 55,086 50,886 51,359 0 1,061 0 1,061 0 55,086 0 0 (0[N 105 | 11/25/2035....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.............. .| 03/25/2016. | MBS Paydown 3,293 3,293 2,556 1,542 0 (1,962) 0 (1,962) 0 3,293 0 0 0 12 | 06/25/2036....
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61751D  AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46...........ccccc0eneren. .| 03/25/2016. | MBS Paydown..........cocvvvvvvvveeeencncinineninins | oveiiisismmssmsssssssnssnnens | s 122,909 | .o 122,909 | .............105,292 63,119 (U 13,726 .0 ...13,726 0| 122,909 0 0 0 547 | 10/25/2046....
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047............... |. | 03/25/2016. | MBS PaydOWN..........ccccovcvemrviencrinrincnins | woveriersissriensiesenis | seveesiinenees 164,706 | ....ccooneee. 164,706 | ..............150,037 | ..ccceouces 147,527 0 735 0 735 0 | ... 164,706 0 0 0 .....1,041 | 07/25/2047....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037...........ccoomvvvvvvvrinnnns .| 03/25/2016. | MBS Paydown 69,646 69,646 64,923 67,863 0 (210) 0 (210) 0 69,646 0 0 0 66 | 06/25/2037....
61758M AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.............. . [ 03/26/2016. | MBS PaydOWN.........coeermreeermcrerienresins | crvvsnseressssesessneenenns | oneevessenees 104,220 | .ccoovennee 104,220 .. 108,224 | 105,580 0 (237) 0 (237) 0 ...104,220 0 0 0 971 | 04/26/2036....
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037... . | 03/25/2016. | MBS Paydown. 235,414 235,414 220,260 228,400 0 1,352 0 1,352 0 235,414 0 0 0 201 |03/25/2037....
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037. . | 03/25/2016. | MBS Paydown. 902,129 902,129 804,022 849,252 0 6,996 0 6,996 0 902,129 0 0 0 955 | 04/25/2037....
643529 AC 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. . | 03/25/2016. | MBS Paydown 18,690 18,690 12,429 10,172 0 3,277 0 3,277 0 18,690 0 0 0 75 | 10/25/2036....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36.................. . | 03/25/2016. | MBS Paydown 7,476 7,476 4,972 4,077 0 1,313 0 1,313 0 7476 0 0 0 30 [10/25/2036....
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036..........c..ccoeeuveees | . | 03/25/2016. [ MBS PYAOWN......oovvrrevermcrivmmeerinneeninns | cvererssenessssesesinnenes | sevsnessennnd 426,476 | .............. 426,476 L A0941T7 | 425,503 0 973 0 973 0 ...426,476 0 0 (1IN 485 | 02/25/2036....
65106F AB 8 NCMT 2007-1 2A1 SEQ FLT 04/25/2037............cccoouverrenen | . | 03/25/2016. | MBS Paydown 45,006 45,006 41,293 43,159 0 (3,323) 0 (3,323) 0 45,006 0 0 0 31 | 04/25/2037....
65536H BW 7| NHELI2006-FM1 2A3 SEQ SNR FLT 11/25/35. . [ 03/25/2016. | MBS PaydOWN.........ccccermrreeermrreieerrisinns | cevvsmeeressssesessseesenes | oveevessnees 195,694 | ........c..... 195,694 L A70,254 | 195,458 0 87,514 0 87,514 0 ...195,694 0 0 0 244 | 11/25/2035....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047. . | 03/25/2016. | MBS Paydown. 13,279 13,279 13,234 6,877 0 395 0 395 0 13,279 0 0 0 80 |03/25/2047....
65538P AA 6 [NAA2007-1 1A1A SEQ STP 3/25/2047. .| 03/25/2016. | Pass-Through Lo: 0 10,348 10,313 0 0 0 0 0 0 0 0 0 0 0 | 03/25/2047....
67087T DE 8| OAK2002-A A3 ABS SEQ 6.03 05/15/24.............ccccoeuereee | . | 03/15/2016. | MBS Paydown. 21,308 21,308 21,307 6,969 0 9,153 0 9,153 0 21,308 0 0 0 223 | 05/15/2024....
67089N AG 7| OCP 2012-2A A2 CLO FLT 11/22/2023.............cccovvvureeenen | . | 02/22/2016. | MBS Paydown, 350,169 350,169 350,169 350,169 0 0 0 0 0 350,169 0 0 0 1,644 1 11/22/2023....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020................. | . | 03/31/2016. | Paydown 19,383 19,383 16,179 7,031 7,165 114 0 7,279 0 19,383 0 0 0 309 |09/24/2020....
73316N  AA 3| POPLR 2007-A A1 SEQ SNR FLT 06/25/2047 . | 03/25/2016. | MBS Paydown. 929,404 929,404 858,537 917,697 (1 [ 18,837 0 ....18,837 0 929,404 0 0 0 722 | 06/25/2047....
73316P GK 0 [ POPLR 2005-5 AF6 NAS 5.331 11/25/3 .| 03/25/2016. | MBS Paydown 227,979 227,979 227,971 227,979 0 0 0 0 0 227,979 0 0 0 2,031 | 11/25/2035....
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/204f . | 03/25/2016. | MBS Paydown. 72,789 72,789 68,331 71,124 0 (1,074) 0 (1,074) 0 72,789 0 0 0 60 | 11/25/2046....
74332M  AA 3| PROG 2015-SFR2 A ABS SSNR 2.74 06/32..............ccouneee .| 02/12/2016. | MBS Paydown 355 355 351 0 0 4 0 4 0 355 0 0 0 1| 06/12/2032
749239 AD 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046............c.ceevuuunee . 103/25/2016. | MBS Paydown...........cccocriunerimenincriiens [ corvirnriinsiieniinciieens | v 152,029 | .coovve 152,029 L A39,675 | 145,969 0 (1,425) 0 (1,425) 0 ...152,029 0 0 (11 145 | 08/25/2046....
74923G  AC 7 [RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037................ . | 03/25/2016. | MBS Paydown. 54,550 54,550 42,055 42,216 0 3,605 0 3,605 0 54,550 0 0 0 68 |01/25/2037....
74923G  AC 7 [RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037................ . | 03/25/2016. | Pass-Through Lo 0 21,716 16,742 0 0 0 0 0 0 21,716 0 (21,716) (21,716) 0 |01/25/2037....
74923G  AC 7 [RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (21,716) 0 21,716 21,716 0 |01/25/2037....
74924N  AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037..... .| 03/25/2016. | MBS Paydown 94,954 94,954 | ............ 131,749 | oo 142,903 0 654 0 654 0 94,954 0 0 (U [ 103 | 05/25/2037....
749289 AZ 7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51........... | . | 03/16/2016. | MBS Paydown 27,208 27,208 26,018 26,908 0 225 0 225 0 27,208 0 0 0 284 | 02/16/2051....
74928H AA 4| RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039.............. . | 03/16/2016. | MBS Paydown. 2,080,468 2,080,468 | ...........2,100,298 | ..........2,066,901 0 419 0 419 0 2,080,468 0 0 0 ...21,567 |09/16/2039....
74930A AA  5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49............ | . | 03/16/2016. | MBS Paydown 1,011,389 | s 1,011,389 | .........1,116,636 | ..........1,031,283 0 (26,994) 0 (26,994) 0 | oo 1,011,389 0 0 0 D445 [ 12/16/2049....
74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE.................. . | 03/25/2016. | MBS Paydown. 646 646 602 0 0 2 0 2 0 646 0 0 0 1 101/26/2036....
74932H AC 4 |RBSSP 2013-5 2A1 SEQ SSNR FLT 07/2033 RE.. .| 0312712016. | MBS Paydown..........cocvvvevvvvvnnevencennnnnenins | oveivasmsmsmsmsmsssmsnssnnnns | cvvsvivins 143,530 | woooveverene 143,530 | .. 126,306 | ... 131,808 0 17 0 17 0 ... 143,530 0 0 0 261 | 07/26/2033....
74958W AC 0| RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37... . | 03/25/2016. | MBS Paydown 50,544 50,544 26,788 18,606 0 385 0 385 0 50,544 0 0 0 263 |02/25/2037....
74958W AC 0 RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37................ . | 03/25/2016. | Pass-Through Loss 0 7,846 4,159 0 0 0 0 0 0 7,846 0 (7,846) (7,846) 0 |02/25/2037....
74958W AC 0| RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37................ . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (7,846) 0 7,846 7,846 0 | 02/25/2037....
74966U AL 4| RPIFINANCE TRUST TL B4 L+275 11/09/2020................ . [ 03/31/2016. | Paydown. 3,788 3,788 3,783 0 0 5 0 5 0 3,788 0 0 0 10 | 11/09/2020....
75115B  AC 3 [RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36.................. .| 03/25/2016. | MBS Paydown 35,992 35,992 27,114 0 0 756 0 756 0 35,992 0 0 (U [ 145 | 07/25/2036....
75115B  AC 3| RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36.. . | 03/25/2016. | Pass-Through Loss. 0 5,568 4,287 0 0 0 0 0 0 5,568 0 (5,568) (5,568) 0 |07/25/2036....
751158 AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36. .| 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (5,568) 0 5,568 5,568 0 | 07/25/2036....
75156V AD 7| RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 . [ 03/25/2016. | MBS PaydOWN.........cceermrreeemmcrirsenrisine | crvvirneressssesessneenenns | oneeressenees 422,711 | e 422,111 325,276 0 (1 14,722 .0 L TAT22 | 0| 422,711 0 0 (U 402 | 05/25/2036....
75156V AD 7| RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036................ . | 03/25/2016. | Pass-Through Loss 0 17,604 14,622 0 0 0 0 0 0 19,014 0 | ooeeenne(19,014) | s (19,014) | i 0 |05/25/2036....
75156V AD 7 [ RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036................ .| 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (19,014) (VN [ 19,014 | v 19,014 | i 0 | 05/25/2036....
759950 FX 1| RAMC 2005-4 A3 SEQ STP 2/25/36..........ccvvvemruererierirnns . | 03/25/2016. | MBS Paydown 33,541 33,541 33,410 33,070 0 9) 0 9) 0 33,541 0 0 0 02/25/2036....
760985 GQ 8| RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32..... .| 03/25/2016. | MBS Paydown 12,040 12,040 12,037 12,040 0 0 0 0 0 12,040 0 0 0 01/25/2032....
760985 RN 3| RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/3: . | 03/25/2016. | MBS Paydown. ...160,107 60,107 ..165,911 0 1,836 0 1,836 0 ...160,107 0 0 0 01/25/2033....
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760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33...............cccoeeeeeeeee. | . | 03/25/2016. | MBS Paydown 51,716 51,716 51,704 48,880 0 372 0 372 0 51,716 0 0 (U [ 479 | 07/25/2033....
76110V QL 5| RFMS2 2004-HS2 A6 NAS 5.17 6/25/34.........cocooverrnenene . | 03/25/2016. | MBS Paydown 8,349 8,349 8,349 7,779 0 61 0 61 0 8,349 0 0 0 62 | 06/25/2034....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31........oovcvvvvvvvcverinens .| 03/25/2016. | MBS PaydoWn........cocovvvvvvvvverervevrvnvrnnerees | oovmsismsmsmsmsssmsmsmsnnnnns | covevsviiiins 159,219 | wooovvvevere 159,219 | 188,772 | e 139,638 0 2,233 0 2,233 0. 159,219 0 0 0 ..1,109 | 11/25/2031....
761118 BU  1|RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035................ | . | 03/25/2016. | MBS Paydown. 38,251 38,251 31,509 31,560 0 (5,538) 0 (5,538) 0 38,251 0 0 (1 181 | 07/25/2035....
761118  BU 1| RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035... . | 03/25/2016. | Pass-Through Loss 0 5,391 4,441 0 0 0 0 0 0 5,391 0 (5,391) (5,391) 0 |07/25/2035....
761118  BU 1| RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (5,391) 0 5,391 5,391 0 |07/25/2035....
761118 DV 7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035 . | 03/25/2016. | MBS Paydown 46,518 46,518 38,959 33,538 0 468 0 468 0 46,518 0 0 0 74 | 08/25/2035....
761118 DV 7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035................ . | 03/25/2016. | Pass-Through Lo 0 19,901 16,667 0 0 0 0 0 0 0 0 0 0 0 | 08/25/2035
761118  KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35.........cooverevirrcrinnns . | 03/25/2016. | MBS Paydown. 29,539 29,539 27,139 22,554 0 0 0 0 0 29,539 0 0 0 352 [10/25/2035....
761118  KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35..........ocoovcverervcrenene . | 03/25/2016. | Pass-Through Loss 0 2,222 2,042 0 0 0 0 0 0 2222 0 (2,222) (2,222) 0 [10/25/2035....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.. . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (2,222) 0 2,222 2,222 0 [10/25/2035....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/3 .| 03/25/2016. | MBS Paydown 21,636 21,636 21,623 15,663 0 18 0 18 0 21,636 0 0 0 02/25/2036....
761118  UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. .| 03/25/2016. | Pass-Through Lo: 0 6,914 6,910 0 0 0 0 0 0 0 0 0 0 0 | 02/25/2036....
76111X TF 0| RFMSI2005-SA1 3A SEQ CSTR 03/25/2035..........ccceuuneee . | 03/25/2016. | MBS Paydown 16,959 16,959 16,365 16,446 0 347 0 347 0 16,959 0 0 0 74 | 03/25/2035....
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036..............cccoovenes . | 03/25/2016. | MBS Paydown. 76,782 76,782 72,463 77,539 0 (757) 0 (757) 0 76,782 0 0 0 70 |03/25/2036....
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35...........ccooeurveennene | . | 03/25/2016. | MBS Paydown 55,883 55,883 55,745 55,775 0 94 0 94 0 55,883 0 0 01/25/2035....
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042 . | 03/15/2016. | MBS Paydown. 202,923 202,923 202,923 202,923 0 0 0 0 0 202,923 0 0 07/15/2042....
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 .| 03/15/2016. | MBS Paydown 277,079 277,079 277,079 277,079 0 0 0 0 0 277,079 0 0 05/16/2044....
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/2 . [ 03/31/2016. | Paydown. 3,811 3,811 3,581 994 78 229 0 307 0 3,811 0 0 10/18/2020....
81378E  AA  1[SABR2007-BR4 A2A SEQ FLT 05/25/2037.........covvvvvvvveres . | 03/25/2016. | MBS Paydown 39,030 39,030 25,074 24,822 0 (1,803) 0 (1,803) 0 39,030 0 0 05/25/2037....
81441IN  AC 0| SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036................ . | 03/25/2016. | MBS Paydown 654,207 654,207 658,296 657,491 0 1,785 0 1,785 0 654,207 0 0 10/25/2036....
81788Y AA  1]767-3-25285 & 25392 TRUST 5.25 10/05/22................cc.... . | 03/05/2016. | Paydown. 19,123 19,123 19,123 0 0 0 0 0 0 19,123 0 0 10/05/2022.
82650A AA 6| SRFC 2012-3A A ABS 1.87 08/20/2029...........cccoverrrerennns . | 03/20/2016. | MBS Paydown. 37,902 37,902 37,895 37,897 0 17 0 17 0 37,902 0 0 08/20/2029....
828380 AA  7|SVLF2012-D A ABS 3.0 03/17/2025.. . [ 03/15/2016. | MBS Paydown............ccoovrvveermvirnnriiiins | covvisssreiisssesnsnines | ovneveinnss 129,082 | ....occeee. 129,082 129,016 | e 129,037 0 888 0 888 0 ....129,082 0 0 08/17/2025....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/203 .| 02/25/2016. | Pass-Through Lo: 0 17,012 9,293 0 0 0 0 0 0 0 0 0 05/25/2035....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........ccccoovveerrunens . | 03/25/2016. | MBS Paydown 70,247 70,247 38,372 17,753 0 21,204 0 21,204 0 70,247 0 0 05/25/2035....
850228 AC  1|SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23................ . 103/25/2016. | MBS PaydOWN...........cccrvvevecrerierniinns | cevrineverissenemineseees | oveevesennes 194,900 | oo 194,900 195753 | 195,587 0 (37) 0 (37) 0 | o 194,900 0 0 05/25/2023
85172E  AA 0| SLFT 2013-BA A ABS 3.92 01/16/23.......ovoomerrrerrernrirnenns . 1 02/15/2016. | MBS Paydown. cenen 1,000,000 | s 1,000,000 998,459 999,548 0 452 0 452 0 | oo 1,000,000 0 0 01/16/2023....
863579 C3  0|SARM 2005-21 6A3 SEQ SSNR FLT 11/25/20365............... . | 03/25/2016. | MBS Paydown. 7,785 7,785 6,588 0 0 0 0 0 0 7,785 0 0 11/25/2035....
863579 C3 0| SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. .| 03/25/2016. | Pass-Through Lo: 0 10 9 0 0 0 0 0 0 10 0 (10) 11/25/2035....
863579 C3 0| SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (10) 0 10 10 0 | 11/25/2035....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35............... . | 03/25/2016. | MBS Paydown 8,101 8,101 6,522 0 0 (894) 0 (894) 0 8,101 0 0 0 20 | 07/25/2035....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35............... . | 03/25/2016. | Pass-Through Loss 0 (276) 0 0 0 0 0 0 0 0 0 0 0 0 |07/25/2035....
863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.................. . | 03/25/2016. | MBS Paydown. 43,754 43,754 37,574 0 0 204 0 204 0 43,754 0 0 (1[N 156 | 07/25/2035....
863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.................. .| 03/25/2016. | Pass-Through Lo: 0 3,096 2,659 0 0 0 0 0 0 3,096 0 (3,096) (3,096) 0 | 07/25/2035....
863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035. . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (3,096) 0 3,096 3,096 0 |07/25/2035....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35. . | 03/25/2016. | MBS Paydown 60,739 60,739 42,517 40,460 0 .0 0 60,739 0 0 0 92 |08/25/2035
863579 XR 4| SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/3 . | 03/25/2016. | MBS Paydown. 54,204 54,204 41,873 41,002 0 0 0 54,204 0 0 (11 169 | 09/25/2035....
863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035................. . | 03/25/2016. | MBS Paydown. 33,221 33,221 28,114 0 0 0 0 33,221 0 0 0 74 110/25/2035....
863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035................. .| 03/25/2016. | Pass-Through Lo: 0 14 12 0 0 0 0 0 0 14 0 (14) (14) 0 |10/25/2035....
863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035................. . 1 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (32) 0 32 32 0 | 10/25/2035....
863587 AE 1| SAIL 2006-3 A5 SEQ FLT 06/25/2036.... .| 03/25/2016. | MBS PaydoWN........cocovvvvvvvvvvrvrvenneenennerens | oovesasmsismsmsmsssssnsnnnnns | covsvsviiins 196,711 | oo 196,711 ..159,288 | oo 173,404 0 (7,397) 0 (7,397) 0 [ 196,711 0 0 (U [ 196 | 06/25/2036....
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31 . | 03/25/2016. | MBS Paydown. 10,700 10,700 9,670 9,857 0 (296) 0 (296) 0 10,700 0 0 0 60 |08/25/2031....
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86359A MG 5[ SASC 2003-AL1 APO 4/25/31...........cccccvcvcvcvcvcvcvcvcvccces | - | 03/25/2016. | MBS Paydown 15,417 15,417 10,859 12,796 0 (1,010) 0 (1,010) 0 15,417 0 0 0 0 |04/25/2031....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031..........ccooverermerreenens . | 03/25/2016. | MBS Paydown 28,030 28,030 21,793 24,119 0 143 0 143 0 28,030 0 0 0 0 | 01/25/2031....
86359B RK 9 [SASC 2004-9XS 1A4D SEQ 5.41 5/25/34..............ccocvceeeer. .| 03/25/2016. | MBS Paydown 90,848 90,848 91,103 90,848 0 0 0 0 0 90,848 0 0 0 836 | 05/25/2034....
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037........ccocoomevrrernees . | 03/25/2016. | MBS Paydown. 50,194 50,194 47,433 49,149 0 (1,139) 0 (1,139) 0 50,194 0 0 0 47 |06/25/2037....
87155M  AA 9| SYMP 2007-5A A1 CLO FLT 01/15/2024... . [ 01/15/2016. | MBS Paydown. 31,178 31,178 30,506 30,932 0 (2,772) 0 (2,772) 0 31,178 0 0 0 85 |01/15/2024....
87265V AB 4| T-MOBILE USA INC TL B 1L 11/03/2022 . | 03/31/2016. | Paydown. 6,000 6,000 5,980 5,980 0 20 0 20 0 6,000 0 0 0 53 |11/03/2022....
87407P AA 8| TAL2013-1A AABS 2.83 02/22/2038.... .| 03/20/2016. | MBS Paydown 97,500 97,500 97,419 97,439 0 2 0 2 0 97,500 0 0 (1[0 459 |02/22/2038....
87407P AR 1[TAL2014-3A A ABS SNR 3.27 11/21/2039...........cccovvvverere .| 03/20/2016. | MBS Paydown 75,000 75,000 74,975 74,977 0 1 0 1 0 75,000 0 0 (U [ 409 | 11/21/2039....
881561 GQ  1|TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34................... . | 03/25/2016. | MBS Paydown. 45,294 45,294 44,445 45,294 0 (48) 0 (48) 0 45,294 0 0 0 702 | 07/25/2034....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.............. . | 03/25/2016. | MBS Paydown. 14,660 14,660 12,516 0 0 (2,832) 0 (2,832) 0 14,660 0 0 0 8 |01/25/2038....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 . | 03/25/2016. | Pass-Through Lo 0 (57) 0 0 0 0 0 0 0 0 0 0 0 0 |01/25/2038....
88314R  AA 4| TMCL 2013-1A A ABS SEQ 3.9 09/20/203 . | R[ 03/20/2016. | MBS Paydown. 06,250 0 14 0 14 0 0 0 0 691 |09/20/2038....
88314R AC 0| TMCL 2014-1A A ABS SNR 3.27 10/20/2039. . | R[ 03/20/2016. | MBS Paydown 18,000 0 47 0 47 0 0 0 0 642 | 10/20/2039....
89656F AA 4| TRL2012-1A A1 ABS 2.266 01/15/43...........cccccoevercennenene | . [ 03/15/2016. | MBS Paydown. 61,287 0 0 0 0 0 0 0 0 231 | 01/15/2043....
902757 AA 1| UIRC-GSA Il LLC 2.655 04/05/2018............cccoovecrervreenennnn | . | 03/05/2016. | Sinking Fund R 10N, vevvvererenns [ ererersieeersiseenneinns [ ceveeisnenens 185,000 | ..o 185,000 | .............185,000 | ..ccooovvrenns 185,000 0 0 0 0 0 ....185,000 0 0 0 697 |04/05/2018....
90343K AN 2| US SILICA CO TL B LIBOR+300 7/22/2020.............cooce..ec. | . | 03/31/2016. | Paydown. 1,523 1,623 1,424 1,403 34 4 0 39 0 1,623 0 0 0 15 | 07/23/2020....
909319 AA 3| UNITED AIR 2013-1 A 4.30 08/15/2025......... . 1 02/15/2016. | Sinking Fund Redemption. 24,915 24,915 24,915 24,915 0 0 0 0 0 24,915 0 0 0 08/15/2025....
90350J AA 3 |USROF 2015-1IV A PT SNR 3.7211 02/27/35, .| 01/04/2016. | Wells Fargo Brokerage Service 0 0 0 0 0 0 0 0 0 0 0 0 0 02/27/2035....
91827A  AJ 6| VOLT 2015-NPL4 A1 SEQ SNR 3.50 02/25/55.. . | 01/04/2016. | Banc of America Securities 0 0 0 0 0 0 0 0 0 0 0 0 0 02/25/2055....
923288 AC 1 [VENTR 2005-1A B CLO MEZ FLT 11/22/2018...........cc0unene . |0212212016. | MBS PaydOWN........cocvvvvvvvevvrrvnveneenvnnninens | ovvismsssssssmsssssmsassennns | coveveviiins 140,042 | ..oovovevee 140,042 | ... 138,992 | e 140,042 0 0 0 0 0 ....140,042 0 0 0 11/22/2018....
92922F 3N 6| WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35............. . | 03/25/2016. | MBS Paydown 13,186 13,186 12,452 0 0 (574) 0 (574) 0 13,186 0 0 0 27 |10/25/2035....
92925C CC 4| WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.............. . | 03/25/2016. | MBS Paydown. 25,320 25,320 20,446 17,979 0 2,714 0 2,714 0 25,320 0 0 0 55 | 01/25/2046....
92990G AG 8 [WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37............... . | 03/25/2016. | MBS Paydown. 9,846 9,846 7,335 0 0 (2,400) 0 (2,400) 0 9,846 0 0 0 20 |05/25/2037....
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. . | 03/25/2016. | Pass-Through Loss 0 17,074 12,720 0 0 0 0 0 0 17,074 0 (17,074) 05/25/2037....
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. .| 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (17,074) 0 17,074 05/25/2037....
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36........... | . | 03/25/2016. | MBS Paydown 71,650 71,650 64,395 0 0 3,804 0 3,804 0 71,650 0 0 0 11/25/2036....
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36........... | . | 03/25/2016. | Pass-Through Loss 0 439 395 0 0 0 0 0 0 439 0 (439) (439) 0 | 11/25/2036....
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36........... | . | 03/31/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (439) 0 439 439 0 |11/25/2036....
93364F AC 5| WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37............... . | 03/25/2016. | MBS Paydown. 29,899 29,899 23,717 0 0 0 0 0 0 29,899 0 0 0 56 |07/25/2037....
93364F AC 5| WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37.. .| 03/25/2016. | Pass-Through Lo: 0 2,657 2,108 0 0 0 0 0 0 2,657 0 (2,657) (2,657) 0 | 07/25/2037....
93364F AC  5|WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37.. . | 03/31/2016. | Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (2,657) 0 2,657 2,657 0 |07/25/2037....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036...........cccooeerrne . | 03/25/2016. | MBS Paydown 5,241 5241 4,826 2,395 0 (24) 0 (24) 0 5241 0 0 0 8 | 07/25/2036....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............ceeecvn. . | 03/25/2016. | Pass-Through Loss 0 4,665 4,168 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................ . | 03/25/2016. | MBS Paydown. 72,997 72,997 72,937 59,718 0 270 0 270 0 72,997 0 0 0 339 | 03/25/2036....
94983G  AA 6 | WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36................ . | 03/25/2016. | Pass-Through Lo 0 966 965 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 . 103/20/2016. | MBS Paydown..........cccvemvineriienineriiens [ covvireriineiiessinsiieens | v 120,702 | ..ovvvenene 120,702 | ..o 120,702 | e 120,702 0 0 0 0 0 | .o 120,702 0 0 0 03/20/2025....
960338 AA 2 [WESTR 2015-1A AABS SNR 2.75 05/20/202 .| 03/20/2016. | MBS Paydown 325,993 325,993 325,882 323,070 0 127 0 127 0 325,993 0 0 0 05/20/2027.....
96033L AA  0|WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28.. . | 03/20/2016. | MBS Paydown. 697,384 697,384 696,458 696,446 0 24 0 24 0 697,384 0 0 0 07/20/2028....
97358F AB 6| WINDSOR FINANCING TL B L+500 12/5/2017.........ccocuc... . | 03/31/2016. | Paydown. 23,065 23,065 22,834 22,834 131 100 0 231 0 23,065 0 0 0 80 | 12/05/2017....
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039............cc0eeeee E| 03/15/2016. | MBS Paydown 46,800 46,800 46,800 46,800 0 0 0 0 0 46,800 0 0 0 318 | 12/15/2039....
G3163H AC  6|C&J ENERGY TL B1 LIBOR + 550 03/19/2020.................. E| 03/31/2016. | Paydown. 13,125 13,125 11,353 7,980 3,578 77 0 3,655 0 13,125 0 0 (0[N 142 |03/19/2020....
G3600K AB 2| FLOATEL INTL TL B LIBOR+500 06/13/2020 F| 03/31/2016. | Paydown 4,156 4,156 3,234 295 0 0 0 0 0 4,156 0 0 0 63 | 06/13/2020....
Q3930A AC  2|FMG TL LIBOR + 275 6/30/2019. F| 03/31/2016. | Paydown. 11,391 11,391 10,167 8,416 1,931 16 0 1,947 0 11,391 0 0 0 06/30/2019....
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3899999. Total Bonds - Industrial ANd MISCEIANEOUS..............uuuuuuuuuuuuummuummmmsmmmmmsimssssissssssssssssssssssssssssssssssssssssssssssss s | cossssend 60,100,265 | ......... 62,457,791 | ........ 59,316,195 ....56,544,881 ..197,203 | ... 316,237 .0 513440 | 0 | 59,999,103 | ..o 0 [ s 101,162 ...101,162 | ......676,013 XXX XXX
8399997. Total Bonds - Part 4. ...130,419,196 | ....... 133,391,641 | ....... 133,215,250 ....127,039,281 ...197,203 .(94,102) | o0 103,101 | 0 [ 130,107,729 | oo 0 [ s 311,467 ...311,467 | ...2,150,432 XXX XXX
8399999. Total Bond ... 130,419,196 | ....... 133,391,641 | ....... 133,215,250 | .......127,039,281 ...197,203 2(94102) | 0 2103101 ] e 0 ... 130,107,729 | oo 0 [ s 311,467 ...311,467 | ...2,150,432 XXX XXX
Preferred Stocks - Industrial and Miscell
369604 BM 4| GEN ELECTRIC CO 4.00 A . | 01/20/2016. | Exchanged 0.000 | oo 11,332,200 | ....11,110,000.00 .11,110,000 ...822 0 [ .nn(1,248,163) 0 9,861,837 XXX P1UFE...
369604 BP 7|GENELECTRIC CO4.20 C. . | 01/20/2016. | Exchanged 0.000 5,524,700 ,470,000.00 5,442,650 106,634) 0 (625,934) 0 4,816,716 XXX P1UFE...
486606 50 2| KAYNE ANDERSON MLV INV E 4.25 04/01/2019. . | 01/15/2016. | Partial Call..........cccoooveeerirerernineriieniones | v 10,000.000 250,000 0.00 250,000 249,705 0 295 0 295 0 250,000 XXX RP1LFE.
486606 50 2| KAYNE ANDERSON MLV INV E 4.25 04/01/2019............. 10201212016, | Calll......oooooooeveeeieiiriiiiiiiiieiisissssissisisiiens | oo 10,000.000 250,000 0.00 250,000 249,705 0 295 0 295 0 250,000 XXX RP1LFE.
842400 72 3| SOUTHERN CALED D 6.50..........ccccommcumrvvevervcvsscrcnnncrenns | o | 03/831/2016. [ Call..oooereeeeiiiiieciescccriiiiiciescscneisiiiis | v 40,000.000 ...4,000,000 | .ocroerrrinneend 0.00 ....4,000,000 ....4,132,000 (132,000) | cvvveverrerirenennd 0 0 (132,000) [ covverereiirnenn 0 ....4,000,000 XXX P2UFE...
89147L 80 3| TORTOISE ENERGY 3.95 C 5/01/2018.........ccoccrmercenennne |« | 01/08/2016. | Call...voouiveririeiriierinenissriiesnnsessisssssseeens | eveeend 850,000.000 ...8,500,000 | ..o 0.00 ....8,755,000 8,655,102 0 2(165,102) [ oo l0 ....(155,102) 0 8,500,000 XXX RP1UFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneou: ..29,856,900 XXX 28,038,125 .29,839,161 (260,323) | .. .0 ..27,678,553 XXX XXX
8999997. Total Preferred Stocks - Part 4 9,856,900 XXX .29,839,161 (260,323) 7,678,553 ,178,347 XXX XXX
8999999. Total Preferred Stock: ..29,856,900 XXX 29,839,161 (260,323) | .. ..27,678,553 ..2,178,347 XXX XXX
Common Stocks - Ind | and Miscell
00176M  AC 3| AMMC 2015-17A SUB 0 11/15/27.........cccvevvrecvrerrecesennns | - | 03/30/2016. | MITSUBISHI 0.000 ....1,181,250 XXX ....1,293,750 ....1,288,650 5,100 0 0 5,100 0 1,293,750 | 0 (112,500) | ..ovveeee(112,500) | o 0 XXX U......
001748 AD 4| AMMC 2014-14A SUB 0 07/27/26..........ccccovvcrsmuvvecrruenncnnee | . | 01/31/2016. | Distribution of Fund: 0.000 82,128 XXX 0 0 0 0 0 0 0 82,128 0 0 0 XXX U.....
001750 AB 4| AMMC CLO 2011-9A 01-15-22....... . | 01/31/2016. | Distribution of Funds. 0.000 12,732 XXX 0 0 0 0 0 0 0 0 0 0 XXX u
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22. .| 01/31/2016. | Distribution of Fund 0.000 XXX 0 0 0 0 0 0 0 0 0 0 XXX u
00175N  AC 2 |AMMC CLO 2014-15A SUB 0 12/09/2 . | 03/31/2016. | Distribution of Funds. 0.000 31,958 XXX 0 0 0 0 0 0 0 0 0 0 XXX U
00176B  AF 0 [ AMMC CLO 2013-13A SUB 0 01/24/26...............cccevvvveneeene | . | 01/31/2016. | Distribution of Fund 0.000 98,380 XXX 0 0 0 0 0 0 0 0 0 0 XXX U......
00176K AC 7| AMMC CLO 2015-16A SUB 0 04/14/27............ccccceoveuuvueeeee | . | 01/31/2016. | Distribution of Funds. 0.000 | .oovcrre 173,197 XXX 0 0 0 0 0 0 0 . A73,197 0 0 0 XXX U.....
00176E AE 7| AMMC CLO 2013-12A SUB 0 05/10/25.............cccoovveeerennnr | . | 02/29/2016. | Distribution of Funds. 0.000 | covvvvrrrnee 132,284 XXX 0 0 0 0 0 0 0 ...132,284 0 0 0 XXX U......
03938L 10 4| ARCELORMITTAL R| 03/14/2016. | Spin Off 03938L112. 0.000 | .ooovrivnnea 490,476 XXX ...490,476 0 0 0 0 0 0 ...490,476 0 0 0 XXX | E—
03938L 11 2| ARCELORMITTAL-NY REG RTS... R| 03/18/2016. | BERNSTEIN. XXX 0 0 0 0 0 0 0 XXX
369604 10 3| GENERAL ELECTRIC COMPANY. .| 03/03/2016. | ISI GROUP... XXX 3,115,000 | ..o (1,453,411) | i) 0 0 [ (1453,411) | 0 XXX
369604 10 3| GENERAL ELECTRIC COMPANY.......ccooomiriimmiineriinniiinns . 1 03/04/2016. | CORNERSTONE MACRO........ccccooemmvenes | v 100,000.000 ....3,032,964 XXX ....1,559,480 ....3,115,000 +(1,555,520) | .o 0 0 [ en(1,555,520) | e 0 1,559,480 | oo 0 ...1,473,484 ...1,473,484 XXX | I
369604 10 3| GENERAL ELECTRIC COMPANY.........oocoommrmrirrrrrrrnennns . 103/11/2016. | STIFEL NICOLAUS.........coovvvevemvrersnernins | v 265,000.000 ....8,055,692 XXX ....4,046,452 ....8,254,750 1(4,208,298) [ oo 0 0 [ 1n(4,208,298) | oo 0 4,046,452 | .o 0 [ o 4,009,240 | ......... 4,009,240 ....62,794 XXX
478160 10 4| JOHNSON & JOHNSON.......oorevmrmeremsrmnrensreresensesesenns . | 02/24/2016. | CORNERSTONE MACRO. 86,000.000 8,915,116 XXX ....4,985,622 ....8,833,920 1(3,848,298) [ ..o 0 0 +(3,848,298) [ ...ovvrvrrrrinnnd (U 4,985,622 0 3,929,494 3,929,494 ....64,500 XXX |
487836 10 8|KELLOGG CO . 102/25/2016. | CORNERSTONE MACRO.........cocccommrvees | v 110,000.000 ....8,204,116 XXX ....5,688,859 ....7,949,700 ...(2,260,841) 0 0 (2,260,841) 0 ....5,688,859 | ..ooooiern 0 ...2,515,257 2,515,257 | 0 XXX | I
487836 10 8|KELLOGG CO .| 02/29/2016. | CORNERSTONE MACRO... ..30,000.000 XXX ....2,168,100 (656,342) 0 0 (656,342) 0 711,451 XXX
487836 10 8 |KELLOGG CO. . 1 03/04/2016. | CORNERSTONE MACRO... ..40,000.000 XXX 2,890,800 (896,502) 0 0 +(896,502) | oo 0 ,009,169 XXX
609207 10 5| MONDELEZ INTERNATIONAL INC........cocvvvvvvvrrrrrncrrrevennee. | . | 02/26/2016. | CORNERSTONE MACRO........ooooovvvvvviives | rerenens 50,000.000 ....2,076,725 XXX ...967,320 +.2,242,000 | .......(1,274,680) | .cccooocrcriccrrcnnl 0 0| (1,274,680) 0 967,320 0 [ e 1,109,405 | ........ 1,109,405 XXX | I
609207 10 5| MONDELEZ INTERNATIONAL INC.......cccoveemverreinecerirenenns |« [ 0310312016, | ISI GROUP.......cvovvrieercrreierreiesnrinns | evereenns 90,000.000 ....3,708,909 XXX ...1,716,386 ....4,035,600 (2,319,214) | 0 0 [ n(2,319,214) | oo 0 | oo 1,716,386 | ..o 0 | 1,992,523 | ......... 1,992,523 XXX | I
609207 10 5| MONDELEZ INTERNATIONAL INC........cccccoonvvvcvunrrrcannnn | . | 03/04/2016. | CORNERSTONE MACRO.........oooovcrviies | v 40,000.000 ....1,680,847 XXX ....755,103 ....1,793,600 (1,038,497) [ oo 0 ] -(1,038,497) [ oo 0 ....755,103 0 925,744 925,744 XXX | I
609207 10 5| MONDELEZ INTERNATIONAL INC....... .| 03/11/2016. | DEUTSCHE BANK........ccovvvvvvvvvvervrrvrrrninns | coveress 43,250.000 ...1,817,066 XXX ....796,822 11,939,330 | ..o (1,142,508) | oo 0 0 [ (1,142,508) | o 0 S £CICK 7.7 I 0 [ 1,020,244 | ........ 1,020,244 XXX | I
76155G 20 6| REVOLUTION LIGHTING TECHNOLOGIES INC NPV...... . [ 03/11/2016. | Stock Split 1.0 for 10.0.......cccoururienniinnnnee ....4,871,569.000 .0 XXX 0 3,872,897 0 0 0 0 0 0 0 0 0 0 XXX |
9099999. Total Common Stocks - Industrial and Miscellaneou: 8,609,348 XXX 51,499,347 ) .0 |....(20,649,011) ..28,596,360 ....20,012,988 XXX XXX
9799997 Total Common Stocks - Part 4 ..48,609,348 XXX 51,499,347 |. 0,649, 011) .0 | .....(20,649,011) 0 28,596,360 0 ....20,012,988 XXX XXX
9799999, TOtAl COMMON SHOCKS.............oovveoveerereeveeseseeeieseseesseeeesesesssesssssesssesess eevssesssssssssesssssssssesssssesssesesssessssesssssssssessssessssesssssssssesssssssssesessensssesssssssssssssssssssnesses | orvsores 48,609,348 XXX ...51,499,347 | ......(20,649,011) | .coovvvvicncnenencd 0 0 [n(20,649,011) | oo 0 | e 28,596,360 | ..o 0 ...20,012,988 ....20,012,988 ....209,851 XXX XXX
9899999. TOtal PrEferred ANT COMMION SIOCKS. .......ouuuesesesesessssssssssssessssssssssssssssssssss_ sssssssssssssssssssesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssnsnsssnsssssnsssssssssssnss | cossosos 78,466,248 XXX ,996, ....81,338,509 | .....(22,549,296) | ..........(260,323) | ......ccoooeeeeee....0 | .....(22,809,619) 0 56,274,913 0]....22191,335 | .....22,191,335 | .....415,017 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. ....208,885,444 XXX | 189,211,765 ....208,377,790 | ......(22,352,093)  ...........(354,425) | .....cccooeevveee.0 [ ...(22,706,518) | ..vovvevencnnc 0. 186,382,643 | ......cocoooeevnene 0 ....22,502,801 ....22,502,801 | ....2,565,449 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....8.

8
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Statement for March 31, 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Items(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Change in | (Amortization)| Hedged Potential | Reference| and at Year-
Description or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | BJAC.V. / Accretion ltems Exposure Entity end (b)
Forwards - Hedging Effective
1.3022 CAD /1 USD... Canadian Dollar Exposure.. QFROUNTUWUYUODVIWD51. | .03/30/2016 | .06/30/2016 1]..135,000,000 1.3022 0 0 0 207,136 ..207,136 0 ..207,136 0 0 1.00..
1219999. Total-Forwards-Hedging Effective 0 0 0 207,136 ..207.136 0 ..207,136 0 0 XXX
1269999. Total-Forwards 0 0 0 207,136 ....207,136 0. 207,136 0 0 XXX
1399999. Total-Hedging Effective 0 0 0 207,136 KX .......207,136 0. 207,136 0 0 XXX XXX
1449999. TOTAL 0 0 0 207,136 KXJ .......207,136 0 PO KT [— 0 .0 XXX XXX




030

Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

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 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative Margin Gain Effectiveness
Schedule | Type(s) Date of Cumulative | Deferred Used to Adjust Variation (Loss) at Inception
Ticker | Number of | Notional Description of Item(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted | Variation Variation | Basis of Hedged | Margin for All | Recognizedin | Potential | and at Year- | Value of One
Symbol| Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price | Fair Value | Carrying Value | Margin Margin Item Other Hedges | Current Year | Exposure end (b) (1) Point
Long Futures
Hedging Other
7 | ..35,000 |5,000 Bushels of Corm............ Commaodity Price in Insurance Product... 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/12/2016. | ....... 3.8250 | ....... 3.6875 | ... (4,813) (4,813) 0 0 0 [ (4,813) | oo 0
...20,000 | 5,000 Bushels of Com............ | Commodity Price in Insurance Product... ....| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/16/2016. | ... ) 0 0 0 (2,850) 0
...20,000 | 5,000 Bushels of Com............ | Commodity Price in Insurance Product... .| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... [ 02/17/2016. | ... ) 0 0 0 (3,350) (U M .
..15,000 | 5,000 Bushels of Comn............ Commaodity Price in Insurance Product... 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/18/2016. ) 0 0 0 (2,963) (V] — 2,700 .o (0 I 5,000
..20,000 | 5,000 Bushels of Corn............ | Commodity Price in Insurance Product... .... | 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/22/2016. | ... ) 0 0 0
..15,000 | 5,000 Bushels of Corn............ | Commodity Price in Insurance Product... .| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/23/2016. | ... ) 0 0 0
...10,000 | 5,000 Bushels of Com............ Commodity Price in Insurance Product... 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/24/2016. ) 0 0 0
..... 5,000 | 5,000 Bushels of Com............ | Commodity Price in Insurance Product... .... | 12/116/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/25/2016. | ... ) 0 0 0
...15,000 | 5,000 Bushels of Com............ | Commodity Price in Insurance Product... .| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39...  02/26/2016. | ... ) 0 0 0
...65,000 | 5,000 Bushels of Corn............ Commaodity Price in Insurance Product... 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/02/2016. ) 0 0 0
...20,000 | 5,000 Bushels of Com............ | Commodity Price in Insurance Product... ....| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/03/2016. | ... ) 0 0 0
...l | ..35,000 [5,000 Bushels of Corn............ | Commodity Price in Insurance Product... .| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/04/2016. | ... ) 0 0 0
8 | ...40,000 |5,000 Bushels of Cor............ Commaodity Price in Insurance Product... 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/07/2016. ) 0 0 0
100,000 | 5,000 Bushels of Com............ | Commodity Price in Insurance Product... ....| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... [ 03/09/2016. | ... ) 0 0 0
..25,000 | 5,000 Bushels of Corn............ | Commodity Price in Insurance Product... .| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... [ 03/10/2016. | ... ) 0 0 0 (2,875)
...80,000 | 5,000 Bushels of Comn............ Commodity Price in Insurance Product... 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/14/2016. ) 0 0 (U I (14,800)
.19 | ..95,000 |5,000 Bushels of Corn............ | Commodity Price in Insurance Product... ....| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/15/2016. | ... ) 0 0 0 ...(16,863) | ....
.12 | ..60,000 |5,000 Bushels of Corn............ | Commodity Price in Insurance Product... ....| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/16/2016. | ... ) 0 0 0 ...(10,083) | ....
. ...50,000 | 5,000 Bushels of Com............ | Commodity Price in Insurance Product... .| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... [ 03/17/2016. | ... ) 0 0 0 (8,875)
5 |...25,000 |5,000 Bushels of Corn Commodity Price in Insurance Product... 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/22/2016. ) 0 0 0 ..(4,750)
....2 | ..10,000 {5,000 Bushels of Comn............ | Commodity Price in Insurance Product... ....| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/23/2016. | ... ) 0 0 0 .(1,650) | ....
...3 ] ...15,000 {5,000 Bushels of Comn............ | Commodity Price in Insurance Product... .| 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/30/2016. | ... ) 0 0 0 (2,663)
4 |..20,000 |5,000 Bushels of Com.... Commaodity Price in Insurance Product... 12/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/31/2016. ) 0 0 0 (2,600)
....3 | ...15,000 {5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... ....| 1116/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/12/2016. | ... 0 0 0 5813
...2 | ...10,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .| 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... [ 02/16/2016. | ... 0 0 0
11 ....5,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/18/2016. 0 0 0
...2 | ...10,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .... | 11116/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/23/2016. | ... 0 0 0
JOOT I IO 5,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .| 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/25/2016. | ... 0 0 0
1.....5,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 02/26/2016. 0 0 0
...3 | ...15,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .... | 11116/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/02/2016. | ... 0 0 0
...2 | ...10,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .| 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... [ 03/03/2016. | ... 0 0 0
2 1..10,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/04/2016. 0 0 0
...3 ] ...15,000 {5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... ....| 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/07/2016. | ... 0 0 0
.4 ]..20,000 {5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .| 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/09/2016. | ... 0 0 0
11]....5,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/10/2016. 0 0 0
.4 ] ..20,000 {5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .... | 11/116/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/14/2016. | ... 0 0 0
...2 | ...10,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .... | 11116/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/15/2016. | ... 0 0 0
A 5,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... .| 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/16/2016. | ... 0 0 0
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Statement for March 31, 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative Margin Gain Effectiveness
Schedule | Type(s) Date of Cumulative | Deferred Used to Adjust Variation (Loss) at Inception

Ticker | Number of | Notional Description of Item(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted | Variation Variation | Basis of Hedged | Margin for All | Recognizedin | Potential | and at Year- | Value of One
Symbol| Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price | Fair Value | Carrying Value | Margin Margin Item Other Hedges | Current Year | Exposure end (b) (1) Point
SX4....| oo, 2 |..10,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... QA 11/16/2016. | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39... | 03/17/2016. | ....... 9.0650 | ....... 9.2475 | ........ 1,825 1,825 0 0 01,825 [0 | 3,000 | ..o (1] [ 5,000
12829999. TOtal-LONG FUIUIES-HEAGING OfNT........oieiiiiiiiiiitiet ittt es st ees s es e s e84 8 e£ 84 £ £ £ e eE 42 £ E 8o £ 8 eeE8eeE8eeEbeeEbeeEbeeee  oeE8eeEEoeEEoeEEoeEE L8 L8 L8 L8 4LEf4LE 4L AL 8oL 8oL 8oL E oL b eeEE oL E koL E oL E 4L 4L 4L 4L LR R bbb et e et bbbt esntesntnns | eses (55,288) (55,288) 0 0 0 .....194,100 XXX XXX
1329999, TOAIFLONG FULLIES.......cvvvveseieiessseeeeiessesesssssesesssssets etseesssssseesessss e st s bbb 8181148841484 4 8442428188 E e eeees L0841t 1e0ER LR L1 L L L1444 4L 14420 L L1410 E LA E LA EE LA A 1A A 1At bbbt s st ss s ennnssssnnsnsssnnns | anind (55,288) (55,288) 0 0 0 ....194,100 XXX XXX
1409999, TOAIFHEAGING OthBT.......vettiieeetties st rris s ireis e oo sess st E R E e £EEEE 8RRt | crind (55,288) (55,288) 0 0 0 ....194,100 XXX XXX
1449999, TOTAL ... tveeueeieeseseseesssseessessseeeesssseeeeessseeeessseeteass | efsseeeeess e8RS0 E e LLEEEf0EEEE R0t snnssnenns | arend (55,288) (55,288) 0 0 0 ...194,100 XXX XXX

(a) Code Description of Hedged Risk(s)
a Commodity
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Statement for March 31, 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 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
Traded Derivatives

0199999, Aggregate SUM of EXChange Traded................oorsssssscsesssessssseses eoee J oo | oxxx XXX 56,725 | ... (112,013) .. ...56,725 (112,013)] Xz 194,100 194,100
NAIC 6 Desi

Fifth THIrd BaNK. ... s QFROUN1UWUYUODVIWD51. | Y | N.. .0 207,136 ...207,136 .0 ...337,500 337,500
0799999, Total NAIC B DESIGNATION. .....vrvrreareserreiesesesssessessseesess st ess sk .0 . .0 207,136 ...207,136 .0 ... ...337,500 | ... 337,500
0999999, GrOSS TORAIS. ....v.eutrereirsersstesers stttk £ eeE e 0. 263,861 |....... (112,013) | oo 263,861 263,861 | .o (112,013) ] oo 263,861 | oo 531,600 | .o 531,600
1. Offset per SSAP NO. B4........couiiviiiiiiiiiiiiiisisssensnies 56,725 |...... (56,725)

2. Net after right of offset per SSAP No. 64... 207,136 |...... (55,288)
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Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

NONE




statement for March 31, 2016 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

NONE

QE10




statement for March 31, 2016 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. Total activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement for March 31, 2016 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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.............cccooeeuuunenes New York, New York 0.010 19 0 143,008 1,561,358 312,557 | XXX
Bank of America Miami, Florida 0.000 0 0 125,177 176,688 111,066 | 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 33 50,880 50,880 50,880 | XXX

Certificate of Deposit .25% 12/28/16 0.000 0 0 0 0 0 | XXX
The Centreville National Bank. Stevensville, Maryland...............cc.oeuererieiisrennesiesiies | vevsesiesisssisnies | sersiesnnd 0.000 0 0 127,500 95,512 102,348 | XXX
Fifth Third Bank Cincinnati, Ohio 0.050 0 186 450,180 450,180 450,180 | XXX

Certificate of Deposit .05% 6-4-16........ccccovvrvvvviiiiins v sssssssssssssssssssssssss | oo | sresssesend 0.000 0 0 0 0 0| XXX
Huntington National Bank................ccccccceeeevevrsscrinnnen. Columbus, Ohio. 0.000 0 0 4,999,523 4,999,523 4,999,523 [ XXX
JP Morgan Chase Indianapolis, Indiana. 0.050 14 0 75,026 75,031 75,036 | 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 0 756,646 738,333 851,000 | XXX
LaSalle Bank N.A. Chicago, lllinois. 0.000 0 0 993,513 1,127,040 1,352,701 [ XXX
The Northern Trust Company / O'Hare..............c............ Schaumburg, lllinois. 0.000 0 0 53,109 173,845 2,502,559 | XXX
PNC Bank Pittsburgh, Pennsylvania 0.000 0 (R — (48,636,481) | ..ovc (44,332,864) | .........(42,420,174) | XXX
Northrim Bank Anchorage, Alaska 0.200 0 32 36,799 36,799 36,799 [ XXX

Certificate of Deposit .20% 10-22-16 0.000 0 0 0 0 0| XXX
Oversea-Chinese Banking Corporation. Singapore. 0.000 0 0 | e 10,136,517 | ................9,527,057 .....27,103,883 [ XXX
Royal Bank of Canada Toronto, Canada 0.500 8,288 (1 IO 15,330,838 | ..............17,289,539 ...18,115,727 [ XXX
RBC Dexia Investor Services Trust Toronto, Canada 0.000 0 0 25,300,642 25,300,642 ....46,251,642 [ XXX
US Bank. Miami, Florida 0.000 0 0 0 0 0 [ XXX
Wells Fargo Bank. Los Angeles, California 0.000 0 0 3,804,951 2,706,444 3,167,051 | XXX
0199999. Total Open Depositorie XXX XXX 8,321 251 20,747,674 26,965,853 XXX
0399999. Total Cash on Deposit. XXX XXX 8,321 251 20,747,674 26,965,853 XXX
0599999. Total Cash. XXX XXX 8,321 251 20,747,674 26,965,853 XXX

QE12
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Statement for March 31, 2016 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

1

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

Description
Sweep Accounts

2 3 4 5 6
Code Date Acquired

Rate of Interest Maturity Date Book/Adjusted Carrying Value

7

8

Amount of Interest Due & Accrued Amount Received During Year
PINC REPUICNESE AGIEEMENL. ... ceuieieetitsie ettt ere sttt bbb cere | 03/31/2016. ...0.010 | 04/01/2016....... | woovrrercrnnins 29,935,952 |. 908
8499999, TOAl - SWEEP ACCOUNES.......oovvoiesieserisseisestssesseseseees et es s eee s ees o188 8888888088848 L8288t e et eee e4E1eeEteeeEeeEteeEE oo b oL oee s eeE etk eEsee | e41eeEseee R e RS L E et eeE b eE ek ettt tsenntns | esisssssessinnes 29,935,952 |. 908
8699999, TOAl = CASI EQUIVAIENES. ... ettt s e a8 s a8 e84 282 s s e eeaeEeeseesees  H28eeseEreeaeEeeseEae e e s eeseese s e e eeEeese e e e aesanses  He8eeseeseEeeEeeseEaee e R e e RS e R R LR SRR A AR SR e R AR e R e e RS e R e en R et et et essenies | Sieteientesaetne et et st en et 29,935,952 | ..oieierereeeneneieeeeeeseesseieenenesnseeesssnsesennens | e s 908




Supplement for March 31, 2016 of the G REAT AM E RlCAN | N SU RAN C E COM PANY

* 1 6 6 912 016 4550010 1 *

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE 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.......cccocoevieiiicins

2. Alaska........cccooviieviieeiennnn,

3. ANZONA......ciee e

4. Arkansas.... .

5. California.......ccocoverrierennns

6. Colorado......c.ccoouerercrernran,

7. Connecticut.........ccccoeverneee. CT |, 508 | 2,663 | ..o [0 0

8. Delaware......ccccccoeovevvrveeeeeee DE [ coiiiiciecnl0 [ [0 (0 0

9.  District of Columbia....

10.  Florida.......cccoevvvevirrirererenae.

11.  Georgia..

12, Hawaii....ccocoovvrerererereiennes

13, 1daho...ccccce

14, liN0IS......cocveeeerererrieiciiinns

15.  Indiana.......cccccooverervireieiennn.

16, 1OWaL oo

17.  Kansas.......coocvevevvernnennns

18.  Kentucky.....coooevevivereienne

19, Louisiana........ccceuerevrirrieennns
20.  Maine.....ocooververererereneieiaes
21, Maryland........ccccoeviverercnnn.
22.  Massachusetts...........cceunene
23, Michigan.......ccccoveveveeieiiennns
24, Minnesota.........cocoouvrrirriennee
25, MiSSISSIPPI...c.veerrerrerrirerernns
26, MiSSOU...ocvvevreerreirririreieinns
27. Montana.....
28.  Nebraska
29.  Nevada.......ccoovvererennnnn.

30. New Hampshire.........cco........

31, New Jersey.....oveveiennnns

32, New MeXiCO.......coovrrrrrerrnnnn.

33, New YOrK.....ooovvevreireinnnnn.

34.  North Carolina

35.

36.

37.

38.

39.
40.
41.  South Carolina...
42.  South Dakota...........ceerrrrrnne
43, Tennessee........coevevrrerenns
44, TeXaS....coiiveirerererriersrierenns
45, Utah..eeeeeee
46.  Vermont..........ccceevvreeveennnns
47, Virginia......coceveeveereeeneereennnns
48, Washington.........ccccovrereenee.
49, West Virginia
50.  Wisconsin..
51, Wyoming......coeveuneenrinrirnenns
52.  American Samoa
53, GUAM...ooeieceee e
54.  Puerto RiCO......cccoevverierirnns
55.  US Virgin Islands
56.  Northern Mariana Islands....MP |............c........... (0 1 [0 [0 0

58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ........................ (0 IO (0 (01 I (01 I (0 IO (0 IO (01 I 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ........................ [ I [0 I [ I [ I [ I [0 I [ 0
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Supplement for March 31, 2016 of the G REAT AM E RlCAN | N SU RAN C E COM PANY

* 1 6 6 912 016 4550000 1 *

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE 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.......cccocoevieiiicins

2. Alaska........cccooviieviieeiennnn,

3. ANZONA......ciee e

4. Arkansas....

5. California.......ccocoverrierennns

6. Colorado......c.ccoouerercrernran,

7. Connecticut.........ccccoeverneee. (0 1 IS (0 1 O [0 [0 0

8. Delaware......ccccccoeovevvrveeeeeee DE [ coiiiiciecnl0 [ [0 (0 0

9.  District of Columbia....

10.  Florida.......cccoevvvevirrirererenae.

11.  Georgia..

12, Hawaii....ccocoovvrerererereiennes

13, 1daho...ccccce

14, liN0IS......cocveeeerererrieiciiinns

15.  Indiana.......cccccooverervireieiennn.

16, 1OWaL oo

17.  Kansas.......coocvevevvernnennns

18.  Kentucky.....coooevevivereienne

19, Louisiana........ccceuerevrirrieennns

20.  Maine.....ocooververererereneieiaes

21, Maryland........ccccoeviverercnnn.

22.  Massachusetts...........cceunene

23, Michigan.......ccccoveveveeieiiennns

24, Minnesota.........cocoouvrrirriennee

25, MiSSISSIPPI...c.veerrerrerrirerernns

26, MiSSOU...ocvvevreerreirririreieinns

27. Montana.....

28.  Nebraska

29.  Nevada.......ccoovvererennnnn.

30. New Hampshire.........cco........

31, New Jersey.....oveveiennnns

32, New MeXiCO.......coovrrrrrerrnnnn.

33, New YOrK.....ooovvevreireinnnnn.

34.  North Carolina

35.

36.

37.

38.

39.

40.

41.  South Carolina...

42.  South Dakota...........ceerrrrrnne

43, Tennessee........coevevrrerenns

44, TeXaS....coiiveirerererriersrierenns

45, Utah..eeeeeee

46.  Vermont..........ccceevvreeveennnns

47, Virginia......coceveeveereeeneereennnns

48, Washington.........ccccovrereenee.

49, West Virginia

50.  Wisconsin..

51, Wyoming......coeveuneenrinrirnenns

52.  American Samoa

53, GUAM...ooeieceee e

54.  Puerto RiCO......cccoevverierirnns

55.  US Virgin Islands

56.  Northern Mariana Islands....MP |............c........... (0 1 [0 [0 0
58998. Summary of remaining write-ins for

Line 58 from overflow page....... | ........................ (0 IO (0 (01 I (01 I (0 IO (0 IO (01 I 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ........................ [ I [0 I [ I [ I [ I [0 I [ 0
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Supplement for March 31, 2016 of the G REAT AM E RlCAN | N SU RAN C E COM PANY

* 1 6 6 912 016 4550010 1 *

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE 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.......cccocoevieiiicins

2. Alaska........cccooviieviieeiennnn,

3. ANZONA......ciee e

4. Arkansas.... .

5. California.......ccocoverrierennns

6. Colorado......c.ccoouerercrernran,

7. Connecticut.........ccccoeverneee.

8. Delaware

9.  District of Columbia....

10.  Florida.......cccoevvvevirrirererenae.

11.  Georgia..

12, Hawaii....ccocoovvrerererereiennes

13, 1daho...ccccce

14, liN0IS......cocveeeerererrieiciiinns

15.  Indiana.......cccccooverervireieiennn.

16, 1OWaL oo

17.  Kansas.......coocvevevvernnennns

18.  Kentucky.....coooevevivereienne

19, Louisiana........ccceuerevrirrieennns
20.  Maine.....ocooververererereneieiaes
21, Maryland........ccccoeviverercnnn.
22.  Massachusetts...........cceunene
23, Michigan.......ccccoveveveeieiiennns
24, Minnesota.........cocoouvrrirriennee
25, MiSSISSIPPI...c.veerrerrerrirerernns
26, MiSSOU...ocvvevreerreirririreieinns
27. Montana.....
28.  Nebraska
29.  Nevada.......ccoovvererennnnn.

30. New Hampshire.........cco........

31, New Jersey.....oveveiennnns

32, New MeXiCO.......coovrrrrrerrnnnn.

33, New YOrK.....ooovvevreireinnnnn.

34.  North Carolina

35.

36.

37.

38.

39.
40.
41.  South Carolina...
42.  South Dakota...........ceerrrrrnne
43, Tennessee........coevevrrerenns
44, TeXaS....coiiveirerererriersrierenns
45, Utah..eeeeeee
46.  Vermont..........ccceevvreeveennnns
47, Virginia......coceveeveereeeneereennnns
48, Washington.........ccccovrereenee.
49, West Virginia
50.  Wisconsin..
51, Wyoming......coeveuneenrinrirnenns
52.  American Samoa...................
53, GUAM...ooeieceee e
54.  Puerto RiCO......cccoevverierirnns
55.  US Virgin Islands....................
56.  Northern Mariana Islands....MP |............c........... (0 1 [0 [0 0

58998. Summary of remaining write-ins for
Line 58 from overflow page....... | ........................ (0 IO (0 (01 I (01 I (0 IO (0 IO (01 I 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ........................ [ I [0 I [ I [ I [ I [0 I [ 0
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Supplement for March 31, 2016 of the G REAT AM E RlCAN | N SU RAN C E COM PANY

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

Other Health Care Facilities

* 1 6 6 912 016 4550010 1 *

SUPPLEMENT "A" TO SCHEDULE T

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

States, Etc.

Direct
Premiums
Written

Direct
Premiums
Earned

Direct Losses Paid

3 4

Number
of

Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

6 7

Number
Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

IS ©®eN® oA WwN 2

Alabama..........cccoevreverriennnnn
Alaska.......cooerrreeereiieeiina
AriZONA.......covvieeiereeisieien
Arkansas....
California.........ccceverviverennas

Colorado........ccveveverecrernnnn,

Connecticut.........c..ccoevennee. CT
Delaware
District of Columbia....
Florida.......cccvvevevvcreeeieiennns
Georgia..

Kentucky........ocevevreverrerennnn.
Louisiana.........cccocvvereirirennns

Maryland..........ccocveverernnnn.

Massachusetts.............cc.......

Michigan........c.coeveernieienns
Minnesota..........cccveerivriennnes

MiSSISSIPPI...cvoverrerreerrerreians

MISSOU...vovvvvverrerieireieinns

Montana.....

Nebraska
Nevada.......cooeirrerinninnnns
New Hampshire............c......
New Jersey.......cooveevrennnnnn.
New MeXiCo........covverrerrenenes
NEW YOrK....oovevereeirirririinenes
North Carolina

South Carolina...
South Dakota........ccceeerrvennns

Virginia.....cvveeeeveeeneeninnn.
Washington..........ccocovveunnenee
West Virginia
Wisconsin..
WYOMING.....coovveerereireneieene
American Samoa

Puerto Rico.......ccccvveverennee

US Virgin Islands
Northern Mariana Islands.....MP

................ (1,783)

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for

58999.

Line 58 from overflow page....... |

Totals (Lines 58001 thru 58003+

58998) (Line 58 above)............. [ 0

Q455-4




supplement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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supplement for March 31, 2016 of e GREAT AMERICAN INSURANCE COMPANY

* 1 6 6 912 0165050010 1 *

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2016
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
.............. 50,952,995 | ..............52,670,882 | ..............14,969 427
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
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