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Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS. et | eresneen 2,748,467,532 | ..ooovereireieireieenns (V1 I 2,748,467,532 | .......... 2,842,228,170
2. Stocks:
2.1 PrEferred SIOCKS. ... .. ruriiecerieieese sttt sntsssensents | seeessesens 217,815,873 | oo (V1 I 217,815,873 | ..ccvoeve. 209,114,957
2.2 COMMON SOCKS.....uveurvrrrrrerereisnssssisissesssessesssssssssessssssssssessessssssessessssssessessnssnssessensnsses | sessssssns 1,069,116,327 | ooovoveereeereircienns (V1 I 1,069,116,327 | .......... 1,047,204,993
3. Mortgage loans on real estate:
B FIISEENS ettt | eenseenneens 253,924,430 | .o (V1 I 253,924,430 | ............. 204,662,776
3.2 Other than fIrSEHENS.........cuueciercrrcereee et enssnnes | eeeesieseens s [0 TR (O N (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......vvcvecveieieciceiee ettt sttt sa st sstenaens | sbsssssesssssssesseseesnsenes (0 [0 [0 1 614,200
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......veveiieieietseiesee ettt bbb b s snans | svsssssensenas 58,454,311 | oo, (O I 58,454,311 | .covvnee. 53,226,309
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......vvieceeireereeneieienseeeseiessnees | eerveiseesessssesessseeseneens (01 (0 RN (0 R 0
5. Cash ($.....13,444,648), cash equivalents ($.....82,659,888)
and short-term investments (3.....488,110,377).....oovueveerroeeeeeeeeeeeeeeeeeeeeeeeeeeeeeveeeseesseesserisens | eoeerieninns 584,214,912 | oo (01 584,214,912 | ............. 258,763,137
6. Contract loans (including §.......... 0 Premium NOLES)........civererercieie st sssssseseses | cresssssessessssessesesssenes (0 U 0 | v (0 R 0
7. DEIIVALIVES. ....oooocveevereceieeesesiee sttt sant s nsstinnes | stseesiseseninenenns 568,111 | e (O I 568,111 | v 821,855
8. Other inVEStEd @SSELS.........uverrrririiericriesie sttt enntes | eesiisenens 276,316,733 | oo (O I 276,316,733 | ...ovevenne. 184,800,178
9. Receivables for SECUMHIES. .........vuurieriiriiriirieriererrresise e | sboessisssinsnens 4,205,866 | ...ooovveriiriiriiniis (U A 4,205,866 | .....ccovvenne. 3,975,235
10.  Securities lending reinvested COllAtEral @SSELS..........cveiiiiuriiieieese e seissienes | seeressesesessssessesessnees (0 (0 R (0 0
11, Aggregate write-ins for iINVEStE @SSELS..........cveiiiiiieieicie et | eesressesissessnsessesssssnea {0 I [0 (O I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....ccviviereeninieensseseseieseseseins | eeveenns 5,213,084,003 | ...cooviereeinas 0] s 5,213,084,093 | .......... 4,805,411,810
13. Title plants less §.......... 0 charged off (for Title INSUETS ONIY)........ccvevevrrerieieseeieicisseienes | e (0 T (0 R (0 0
14.  Investment income due and 8CCTUE............cc.riuriiiiniiiiri s esiesiesisnnes | e 28,222,075 | cooovvrrieieiei (O 28,222,075 ....25,818,346
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccceeevees | covvvrrnnnes 389,460,312 | ..cooovvrenee 20,833,176 | .coovvuvee. 368,627,136 | ......o..... 289,098,931
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cocceverervinires | vervrveinen. 216,238,415 | oo (V1 I 216,238,415 | ............. 199,897,650
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt sttt stnnns | ensiesss sttt [0 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cceviveiercreisiee e | everssssesaenns 61,583,134 | oo (01 I 61,583,134 | oo 54,133,772
16.2 Funds held by or deposited with reinsured COMPANIES.............ccovuvvvereeeieerieeieesieins | e (0 U 0 | v (0 R 0
16.3 Other amounts receivable under reinSUraNCe CONTACES.............cucveerierireerinerincrinerinens | eorevireeneineeseeeeienss L0 O (0 RN (01 0
17. Amounts receivable relating to UniNSUrEd PIANS..............cccevveieiiirieieiecese e | seeressese s senea (01 U 0 | e (0 R 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccevevevees | ceviveieivereseiic e (0 U 0 | v 0 | e 0
18.2 Net deferred taX @SSEL........c..rirririieiecieeieesie s esss s sssian | sesnesssnens 165,285,478 | ....ovvvvrrercrircrinnne (1 I 165,285,478 | ............. 161,408,528
19.  Guaranty funds receivable Or 0N AEPOSIL............cocueiveiciiiieceese et | seesessesese s sses s senea (0 U 0 | v 0 | v 0
20. Electronic data processing equipment and SOftWare............ccccueueririeeneeieseeesse e | cvveireiesienns 54,207,871 | .coovverenn 51,987,258 | .cocovirin 2,220,613 | .o 2,605,632
21, Furniture and equipment, including health care delivery assets ($.......... 0)ereereierereseenes | e 10,864,557 | ..coovvvernene 10,864,557 | ..o (0 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ccoeeveeveieiieies | covvvieeveeieessins (0 T (0 (0 0
23. Receivables from parent, subsidiaries and affiliates..........c.ccccveeieverrinisieeseeeseeieees | e, 7,915,936 | oo 182,974 | oo 7,732,963 | ..covvrrnee, 7,203,633
24. Health care ($.......... 0) and other amounts receiVable............cccvveieicinieieesseesseseiens | e 5,327,206 | coovoererereeis (O 5,327,206 | ...covverrenes 8,202,867
25.  Aggregate write-ins for other than invested @SSets..........ccvviveieciieeieesieeeseseienes | cvveisnias 1,155,227,311 | oo 24,833,556 | .......... 1,130,393,755 | ............. 557,129,856
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUgh 25).........cveuriereerirrirneieenensensessesessssessssessssesssessesssssssssessns | sesneeees 7,307,416,390 | ............. 108,701,521 | .......... 7,198,714,869 | .......... 6,110,911,026
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS.........c.ocvrereens | woreereeeerneeneieeneeneennd (01 (0 R (0 U 0
28.  Total (LINES 26 N 27).......ovieererereieneereiresnsesieesssessesssesssssssssesssssssssessssssessessessssssessesssssesses | seeseneens 7,307,416,390 | ....coo..n. 108,701,521 | .......... 7,198,714,869 | .......... 6,110,911,026
DETAILS OF WRITE-INS
1100, ettt | eebseen et nent s (1 O (U 0
1102, oottt ettt | eetseens sttt enees (1 0
1103, ettt | eesseen et nent s (1 1 (U 0
1198. Summary of remaining write-ins for Line 11 from oVerflow Page..........ccocveeeereenenrinineneiins | coveereeeesneeneieeseeneen (01 (0 RN (0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @D0OVE)........ccveiiieririiieieiieissieseiessisienes | cvrsiiesesisissiessssnnaas (0] I [0 [0 I 0
2501. Receivable from Federal Crop Insurance COrporation.............cccceeeveveeueierereesserenessessesenens | sevvenseneens 907,479,497 | oo (0 907,479,497 | ............. 369,812,390
2502. Company OWNEd life INSUFANCE.........c.cuevrercriieieieesete ettt essesesnns | senvessesaens 172,125,504 | oocoooeeeeis (V1 I 172,125,504 | ............. 149,687,860
2503. FuNds held @s COIALETaL..........c.rrrimrruirereeicciesecereesieresee s ecss st sesssnentene | seessseessanens 22,977,821 | oo (I I 22,977,821 | oo 6,585,786
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoueevveverereviesieiiens | soevveiseiennns 52,644,490 | ............... 24,833,556 | .cocverrna 27,810,934 | ..ccevnee 31,043,820
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccvercrerremeiresssreserssssssssssnessenes | vseesans 1,155,227,311 | cooovvvves 24,833,556 | .......... 1,130,393,755 | ...ccoceeene. 557,129,856

Q02




Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current acCident YEar $....766,134,623)...........ccoererrcureenerrriissessesssssessssssssessssssssessssssssssssessssssssssssssssssssssssensssssons | tessesssssesssssenes 2,314,561,097 | ...covvvvererrnns 2,179,841,973
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES..........cu vt sssssesesssesess | setesseensssssessesnsssssens 7,290,125 | oo 1,805,932
3. LOSS QAJUSIMENE EXPENSES......cocviiieiiicieiireeeisise sttt bbb s bbbt s bbb s s b s st b st s e s b s se b st n s snsebansntes | ansntesenseseseneterans 538,781,979 | oo 496,985,756
4. Commissions payable, contingent commissions and Other SIMIlAr ChArgES.............ccvvuieevericerereiceeereee e ssssese e | evesvessesessssssenens 109,344,708 | ....cooevvvereres 96,908,815
5. Other expenses (excluding taxes, ICENSES AN fEES).........ccvveieiiuiieiieeieec ettt st ssbenas | esssesaesssssssessesas 136,886,402 | .....cccvvevernne 126,714,116
6.  Taxes, licenses and fees (excluding federal and foreign INCOME tAXES)........cvurvrrerurrerirnrerrinirerire e ieessssseseessssssessnsss | cessesessessnsssessessnnes 16,851,573 | oo 19,116,361
7.1 Current federal and foreign income taxes (including $ 20,328,865
7.2 NEt dEFEITEA tAX DMLY .......cvureeeeceeiee ettt sttt ettt sens | £eesessessens e bsee st st 0 | oo 0
8. Borrowed money §.......... 0 and interest thereon §.......... (0TSO OO (01 TN 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....525,636,608 and including
warranty reserves of $.....10,379,653 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health Service Act).........cccceeviviiiciiiceieeeeeeeeees | vveisiieseenenns 1,180,517,056 | ....cccoevvirerenee 1,035,241,813
10, AQVANCE PIEMIUM. ......vveireiriieiseisetetssse st sses e ses s s st sess st ess s s s b s s s s sk n st bR bR bbb s st en et b e bnsensensnss | ebsssessessesnsantesesstensassessnsand [0 RN 0
11.  Dividends declared and unpaid:
T11 SHOCKNOIAETS. .....cveveiriie ittt ensensetns | Sbsntssessessnsansensee b ant s s bnes [0 RN 0
11,2 PONCYNOIAETS. ..ottt ettt bbb s b s s st bbbt s st s s b et s se s b s et ennsens | sbesssesessnsesssinsesansetesansesesnaed 0 | o 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvevevireieieiiisieeieiereees st sssseseesssssssesssens | evesssssessesessessssenss 88,316,756 | ....coveverererrnns 84,209,225
13.  Funds held by company under reiNSUrANCE trEAHES............cccviiucuiiireiiiieisce ettt sa b sse e s snsens | svsstesessssessssnsesens 627,874,239 | ..o 427,512,111
14.  Amounts withheld or retained by company for aCCOUNt Of OtHEIS..........ccvuivreicicieeice et sstesens | eveessssesesssessssens 91,724,946 | ..o 63,106,215
15.  Remittances and items NOL AlOCAIEA.............ccvveiieiiiciceces ettt nsssesns | sesebessssesessnsesesntenas 5,596,534 | oo 4,749,775
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA).....vcvicvceeresctee ettt ssssnas | sesssesasseesnansaanes 17,482,268 | ....coovevvverere, 17,482,268
17.  Net adjustments in assets and liabilities due to foreign EXChanNGE rAtES..........cccveuieiieeicireteee e | evesesese s ses s 27,255,763 | ..o 44,679,549
18, DIafts OUESTANGING. ... eveerireieeiiricieicteie ittt bbbttt st ssensants | sisssessessanssnsent st s st st snens [0 RN 0
19.  Payable to parent, subsidiaries and affllates.............cceveieuiiriieicicce ettt | eveses s esaenes 5,386,521 | oo 3,081,985
20, DEIVALIVES.....co.eeiveviicieisictsiie ettt s bbb s bt s b bR AR a AR R s s Rttt n bttt b s st e s s enesanans | etebensesesesetesansetessnaesesenaetene 0 | o 0
21, PaYabIe fOr SEOUMEES. ......c.cvuveeieieiieiecietete ettt sttt sa bbb bbb ss s stensesanas | suessesssssssessessnsenseses 5,761,362 | .coovvvererirerines 21,258,805
22, Payable for SECUMHIES IENGING........ ettt ess ettt ettt st ensnssnsss | sesseesessassnssnssessasssnssessanssnsnn 0 | o 0
23.  Liability for amounts held under UNINSUFEA PIANS...........cccruruuriuieeiriieeneie et stse ettt ssessensnes | sessesssssessssssessessesssssessanssnenn [0 OO 0
24.  Capital notes §......... 0 and interest thereon §.......... ettt ettt ettt bbbttt ettt es s s s s s s s nnananes | ebebebebetetetetetetetetetatat et atararans (0 0
25.  Aggregate Write-ins fOr lIADIIIIES.............ru ettt ettt ettt nnns | seemseessnssnesentanene (76,713,640 | ..o (83,018,137)
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........ovuriierrereinrirrieee s sseesseesesesssnses | seeeesessesssseeees 5,112,330,946 | ..coovvrrreenes 4,560,005,427
27.  Protected cell liabilities
28.  Total liabilities (LINES 26 @NA 27).........c.riueeereieiereereireeereteesseseees e as s ssses st s st ss sttt sse st ens e ssess st asssessentensns | sesssssssssssssssnees 5,112,330,946 | ..o 4,560,005,427
29.  Aggregate write-ins for Special SUMPIUS fUNGS............cviviveiieicicis ettt esse s | ssssssessesssensesaees 104,052,336 | ..ocoerereirernae 111,922,415
30, COMMON CAPHAI STOCK........ouiiecieiiieitcictsee ettt bbbt bbbt b b n s st ssessesnes | saevisbensesaesinsnntenes 15,440,600 | ....covvvvrerreen, 15,440,600
31, Preferred Capital SLOCK...........ccueuiviiieieieicsie ettt sttt bbbttt a st nnns | setestenses e tessen et sna st s st 0 | oo 0
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccvciiiiiiiciciise et sssesesns | oeesessesses s sesses e sssssssessssnee 0 | oo 0
33, SUMIUS NOLES......oveiieieciiiite ettt s s bbb bbb sttt s bbbt b bt en s s et | ebisbensessebns st s st bnes 0 | oo 0
34, Gross paid in and CONHDULEA SUMPIUS.........ccvuiviviieieiciesie ettt sttt st et bensensenas | sebessessesssssasaens 637,350,140 | ..coovvcrerirnn 330,446,307
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuivieieeisciiiesieie ittt bbbt bt et s st ensensenas | ebsesssssnsessesnsas 1,329,540,847 | ..coovveverinn 1,093,096,277
36. Less treasury stock, at cost:
36.1 ..o 0.000 shares common (value included in Line 30 §.......... 0.ttt | eraeb et ans [0 TN 0
36.2 ... 0.000 shares preferred (value included in Line 31 §......... 0) 1ttt ens | enter st en ettt sntenaa [0 OO 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........c.vueirerriiiriieireieissieseisiesseseieessse e sssesse s ssssessesssssssessess | sssesssssssessessnsas 2,086,383,923 | ....ccoooeeirineas 1,550,905,599
38.  Totals (Page 2, LINE 28, COL. 3).....cuiiuiieiiiiieieiieiietssete sttt b bbb bt et b s s nsenas | ebsesnsentensenntan 7,198,714,869 | ....ccocvvernnnnd 6,110,911,026
DETAILS OF WRITE-INS
2501, Accounts payable and Other IADIIHES. ...ttt nsnses | ensesssssssessesnsensenas 27,338,696 | ..coooovrerirrireiinnes 28,904,278
2502. Retroactive reinsurance ceded ..(104,052,336) | ..vovvevrerirrirnnns (111,922,415)
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) .(76,713,640)| .... .(83,018,137)
2901. Retroactive reinsurance gain ....104,052,336 111,922,415
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
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
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)
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Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE 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....oveeenee (Written §.....1,564,418,923).........ccmmrireiisiiensisss sttt ssnses | aesssensens 1,370,663,182 |........... 1,381,081,695 | ........... 1,953,551,081
1.2 Assumed........ (WIItEN $.....1,446,622,712)....c.cocrvrrireireireeiseeisesississs st ssnss | sssnssanns 1,366,032,440 | ........... 1,268,076,021 | ........... 1,710,337,643
1.3 Ceded . (written § 937,403,403 | .. ....951,152,559 ..1,364,488,040
TANEL....ooree (WIHEEN $.... 1,944 567 ,482)........ooeiecciee ettt sssssesssssessessens | sesessesens 1,799,292,218 | ........... 1,698,005,157 | ........... 2,299,400,684
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,026,417,334):
2.0 DIMBCL. vttt bbbttt | fretisnntaeed 651,368,052 | ......ooucn. 699,138,496 | ........... 1,018,137,967
2.2 Assumed ..589,194,556 | .. ....525,481,243 694,448,336
2.3 CRUBH. ..ottt | enbeneeneas 504,698,229 | .......c...... 466,294,551 | ..o 743,456,013
2 NBL.....ooe RS sttt sttt | crsnsinsins 735,864,379 | ..covvnene. 758,325,189 | ..cvvrvnnne 969,130,290
3. Loss adjustment expenses incurred..... ..227,325,381 10.236,781,172 | oo 309,095,633
4. Other underwriting expenses incurred............. ..642,790,851 ....602,834,676 .809,003,712
5. Aggregate write-ins for Underwriting dBAUCHONS...........cccviueieicieiice e bssebenes | crebesesesssistesensseesesnaas (O o {0 IO 0
6. Total underwriting deductions (LINES 2 thrOUGN 5)...........c.cuiueiecieieiieicsetsee et | cbenaesaens 1,605,980,610 | ........... 1,597,941,037 |........... 2,087,229,636
7. NetinCome Of PrOtECIEA CEIIS........evuiiuiiiieieieiee ettt bbbt s s | ansessessnssnsansee et antessenas (O S {01 0
8. Net underwriting gain (loss) (Line 1 MINUS LINE B + LINE 7).......cevueverireieieicisisieieissiese st senas | evsessesnans 193,311,608 | .............. 100,064,120 |.............. 212,171,049
INVESTMENT INCOME
9. Net invesStmeNt iNCOME BAMEM.............cc.ovcveieieeiieeteiecte ettt sa sttt s st s sae b s eesessnaesesansans | svessnsesinaes 132,433,015 | ..o 128,497,963 | .............. 181,487,225
10. Net realized capital gains (losses) less capital gains tax of $.....(106,916)........ccccvrvverrrrererreereresseeessesssssessesseseens | cvesresesenians (15,973,479 | ......coco..e. 18,592,064 |............... 27,667,244
11. Netinvestment gain (I08S) (LINES 9+ 10).......ccvueieiiriieeieieiesie ettt ssssnns | sbessesnsnes 116,459,536 | .............. 147,090,026 |.............. 209,154,469
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §..........0 amount charged off $.....1,243,307)........cc.oevuerueciecieeieereeeee e ssesaeens | evvessessanseas (1,243,307) | oo (1,523,520) | ....coovvrenne (2,385,844)
13. Finance and service charges not included in PrEMIUMS.........ccoicuiiieieiiesiee et b s eses s s | saesessesessnsesesans 694,307 | .covoirerrieins 589,426 | ...ccoovrirerne 794,195
14. Aggregate write-ins for MiSCEIANEOUS INCOME..........cuciueiciiiiie ettt b s snes | eebsssessensesans (2,776,117) 1.een(6,047,861) oo (6,340,930)
15. Total other income (LINES 12 thrOUGN 14)........cuiuriieeieiecerieieiesse ettt ssssessessnsns | sesessasssnssnses (3,325,117) (6,981,955) [ ..verererennens (7,932,579)
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCome taXes (LINES 8 + 11+ 15)......ouciciicicccsce ettt ettt snanns | evaesassinaas 306,446,026 | .............. 240,172,191 | oovenn 413,392,939
17. Dividends t0 POCYNOIAETS. ........cuuivuiiriiciiciiii ettt | fnssess e 463,660 [ ....coooriinnnenad 648,052 | ..coooviiniis 1,092,182
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........cuiiiiiieieieieisieieseissie ettt sse st ssssssessesnns | snsessessnsans 305,982,366 | .............. 239,524,139 | .............. 412,300,758
19. Federal and foreign inCOME taXeS INCUITE............evueveveireieeieiieec ettt seesnes | cbeseesansnes 117,057,814 | ................ 73,586,089 | ... 118,096,211
20. Netincome (Line 18 minus Ling 19) (10 LINE 22).........ccviiiriieiieiiieisess e ssesiesssssssssesssssssssssssesss | coneesncennes 188,924,552 | .............. 165,938,050 | .............. 294,204,547
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PriOT YEAT............cveveveieeeeieeeeesie ettt sessssseesenss | oesesaenes 1,550,905,599 |........... 1,413,566,000 | ........... 1,413,566,000
22. Netincome (from LiNE 20).........cceeiemiiriiiieieieeisessesse sttt sttt sns st | cbssssesisns 188,924,552 | .............. 165,938,050 294,204,547
23. Net transfers (t0) from Protected Cell CCOUNTS...........cvuierirririirririscineessessess et ssssss s st ssssessensnes | sesessesssssssssmssassnssnssens (0 (01 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....25,094,142... 55,127,407 (65,311,885) (60,669,707)
25. Change in net unrealized foreign exchange capital gain (I0SS)..........ovrueirrrerrurereereereeeeneese e sseeesessesseens | sesessessnsssessessnes 48,166 | ..o 519,964 | ..oooovorrreeneenns 849,599
26. Change in net deferred INCOME TAX.........cccviiciiicriece ettt s bbb sanbenns | onvesessnaesanes 28,983,075 |..cccccernne. 25,612,757 | .cocvvenene. 18,113,894
27. Change iN NONAAMIEA @SSELS........uruururrereeirerreeireie ettt s sttt ettt s st en s ssessensas | sessessensnessnes (6,932,495) | .....coovveneen. (9,797,607) | .eovererrenene (8,357,196)
28. Change in provision for reinsurance. .1,480,265
29. Change iN SUPIUS MOLES.......ceuuuieiecireireieieise e is ettt st s bbbt b bbbt
30. Surplus (contributed to) withdrawn from protected CEIIS.............cceueiiieiiiciccece e aeses | eereresss s s eb e s sees 0 [ 0 [ 0
31. Cumulative effect of changes in aCCOUNtING PHINCIPIES. .........ovuruururririeeieiieeeseie ittt essesss | sesessesssssseessssasssnssnssns (0 R (01 0
32. Capital changes:
3201 PRI UMttt R s sttt | Sbieetiesbi ettt O TN (0 0
32.2 Transferred from surplus (StOCK DIVIAENG)..........ccevcviriieieiciseeece et es s ssessessnsns | evsessessssessessssessesessenes (0 (01 0
32.3 TranSferreA 0 SUIPIUS.........c.eviveieeictceeie ettt sttt bbbt et ntensesans | sbessesssbssessessessssasaesas (01 OO (01 TR 0
33. Surplus adjustments:
331 Paid N s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CaAPIAL.......c.cceieieieiieiecse ettt
34. Net remittances from or (10) HOME OffICE.........ccveicririeeieesis ettt sssse s sssesasssssssssssessssnss | svsnssessessssessessessnsessesns | ooveesssssssesisssssesesessenes (01 0
35. Dividends to stockholders ...(55,000,000) | ... (50,000,000) ..(90,000,000)
36. ChaNGE iN trEASUNY SEOCK.......u.rvuvererisrisriisisrisssesese sttt s sttt sttt st s st sse st st nsss | sbsessessansssssnstansnnssnstans [0 T 0 [ 0
37. Aggregate write-ins for gains and 10SSES IN SUPIUS.........c..iveiueicviiriieiciiissiese st b st snsenses | essssessesenas 17,423,786 |.....c......... (20,161,854) | ............... (25,896,500)
38. Change in surplus as regards policyholders (Lines 22 through 37)......... 535,478,324 |.. 52,562,454 137,339,599
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........c.cveieieiirieieeiseee e | evreiennes 2,086,383,923 |........... 1,466,128,454 | ........... 1,550,905,599
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from OVEMlOW PAGE.........ovrurirrerririniineireisciseississsesessssssessssesssssssseess | ressesssssssssesssssnssssssnnes 0 | oeveeeereeeeeeeieereensn0 e 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 DOVE)........ieriieiriiiiieisiississiesessisssessessssssessessessssessesssssssssessessnes | stessesssssssessassessssassesses [0 PRI | I [OTOOUTORORRORRRON 0
1401. Company owned life insurance..............cceevevevvernnee. 7,941,497 5177124
1402. AmOrtization Of INTANGIDIES..........c.ivieieieiieie sttt snsensees | ebsstensessnsanes (1,159,742) ....(1,681,824)
1403, MiISCEIIANEOUS BXPENSE. ......ouvvveerieiiireieiriseie st ss bbb es sttt s sttt essessenns | ceetessessesanes (9,557,872) (9,836,231)
1498. Summary of remaining write-ins for Line 14 from oVErfloW PAgE........cccvvuvieiiiiinieieierieeess et sssssssssees | evsessesssssssesessssessessens 0 | ovrrrrerenennerreneenn0 e 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) (2,776,117)| ... ....(6,340,930)
3701. Change in foreign EXChANGE FESEIVE............cevuiveviiiteieieieisi et bbb as s ae bt bes st sssebennns | oeresssissesinns 17,423,786 |...............(20,161,854) | ............... (25,896,500)
3702, R E ARttt sttt en st nt st s snnnensantnssentanen | nessessenssnssnsentensenssenss0 | ceresrensnnensssensensnesnessens0 | ereeensene st eneenens 0

3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page.
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0OVE).......cccueviiieieriiiiiiiescte ettt sb e eb s erennaes

............... (25,896,500)
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Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COM PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE. ..........vvruririireie ettt sttt ss s ensnssnens | sssessnns 1,848,131,836 | ......... 1,753,329,720 | ......... 2,346,737,647
2. Netinvestmentincome.... .130,211,759 127,059,417 .184,315,947
3. MISCEIIANEOUS INCOME........coiuivieiecteiiieii ettt sttt sttt s et s bbb se s b snsebes e sesesnsesessnsessssnsesansns | sesesssssnesennn 6,262,420 | .....ccccennnn (579,021) | ..o 572,121
4. Total (LINES 1 tTOUGN 3). ..ttt sntnes | nsins 1,984,606,015 | ......... 1,879,810,115 | ......... 2,531,625,715
5. Benefit and 10SS related PAYMENLS............c.civiveveeiciceeie ettt sse s senaenes | saesessinans 595,240,345 | ............ 731,558,440 | ............ 978,116,567
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cvuiveieiirnrnisieiininns | srereirsissenessssessenens (0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccvueveeviveieeicieeieee et | ceeveeinaas 802,534,162 | ............ 732,838,804 | ......... 1,000,712,407
8. Dividends paid t0 POICYNOIAETS.........vuivreiriircirieieieeee sttt nsesnsns | snstessessesnsenns 463,660 648,052 | ..ccovrrnne. 1,092,182
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)..........ccceverrverrrveens | cvrereerans 120,106,816 ..93,180,737 | ............ 127,641,467
10, Total (LINES 5 HrOUGN 9).....cuvvuiiriircicieeice bbbttt bbb | cbisnens 1,518,344,984 | ......... 1,558,226,033 | ......... 2,107,562,622
11, Net cash from operations (Line 4 MiNUS LINE 10)........ccccueiiriiueieieieisieeesee ettt sesse s sessans | sressesnsasd 466,261,031 | ............ 321,584,082 | ............ 424,063,092
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONMAS...oteieieitie ittt | sbienbinnees 498,546,500 | ............ 330,206,529 | ............ 448,396,936
12.2 Stocks........... .121,551,635 124,910,073 .204,122,953
12,3 MOMGAGE I08NS......ouvreiriririii bbbt | breeisesineen 23,134,837 | oo 34,873,204 | ...ccvvvnne 44,731,723
124 REAIESTALE. ..ottt | srnssess s 608,551 | ..oovvriennee 13,601,246 | ...cooonnnee 13,627,245
12.5  Other INVESIE @SSELS........uuieriirciieiieri ittt bbbt | boeeisssisees 19,505,453 | .....cccenv.. 30,519,225 | .....cocveuu 45,770,226
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............cccooeveveeieieccnisieieeen | e (12,304,916) | ....cvovvrnee. (247,200) | .ovverrrree (611,170)
12.7  MISCEIIANEOUS PrOCEEUS.........c..vucvreircreiiieie ettt sttt b b ss b s s s s st snsenenns | ssbesensesessnsens 977,331 | o 10,875,179 | ...cceveee. 13,379,972
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...ttt sssse s sssssnss | evsessnsnd 652,019,392 | ............ 544,738,255 | ............ 769,417,886
13.  Cost of investments acquired (long-term only):
131 BOMAS. ..ottt bbbttt | sbienteneeas 417,235,097 | ............ 376,744,669 | .......... 691,861,714
132 SHOCKS. vttt ettt ettt sttt s st | sreneenenreis 78,737,296 | ............ 176,232,973 | ............ 242,651,601
13.3 MOMGAGE 108NS.......ceririeie ettt bbbttt | reeineianes 72,393,480 | ..coovvvenen. 2,983,610 | ..covvvreenee 16,453,598
134 REAIESIAIE. ... ettt ntennns | sesesteneninend 6,659,084 | ....ccooovvene 9,567,546 | ....covvvnnne 11,440,834
13.5  Other INVESIE @SSEES ...ttt | sbiesbanesas 105,051,370 | ..ovvorvveneee 72,181,240 | ............ 121,960,658
13.6  MisCEllaN€OUS APPIICALIONS........cciveiicreiircieiiee ettt s s s st essnsessssnnes | ssssssessssnsens 6,687,682 | ......ccoounenes 188,750 | oo 91,612
13.7 Total investments acquired (LINES 13.110 13.6)......ccviiiieiiieieiieeeeeess e sesssessesseneens | sssesssssens 686,764,008 | ............ 637,898,789 | ......... 1,084,460,018
14.  Netincrease or (decrease) in contract [0ans and PreMIUM NOES...........vurererrerernirrrereereseessseressssssessessssessssssessssssnes | snssesesessssessssesessesens (0 (0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14)........ccvveririniniiriieeseieseseessssssssssssesessssenes | sesessessenns (34,744,616 | ............. (93,160,534) | ........... (315,042,132)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrplus NOtES, CAPItAI NOES.........ceviicicicecie et a e s b sneaens | sessebesssesesssaesssnsesens 0 [ oo 0 [ e 0
16.2 Capital and paid in surplus, l€SS treasury StOCK...........cccccvvveverecrreerierereseeseseieseseesesssssesesssssessessssessssseseenns | ereneennnd00,000,000 | wovieviviiieiceiieeend0 [ e 0
16.3 BOITOWED fUNGS.......vvuirriciicienci et nsessnessensessnnnnssenis | sronsennssnesensessnensennsQ. | rovennsnenesinnnennessennnQ | ceneeneeesnsneresnnens 0
16.4 Net deposits on deposit-type contracts and other iNSUranCe abIlItIES............c.euveeererirrirriereieneeieesereiees | e 0 S (01 U 0
16.5 DivIdENdS t0 SLOCKNOIAETS.........ouvviiriiciieci bbbttt | creeisneisees 55,000,000 | .....cocenne. 50,000,000 | ...cooeeenee 90,000,000
16.6  Other cash provided (APPHEA)..........cvuierierieiiieei ettt enens | snnssssian (351,064,639) [ ...cvenvee. (232,933,304) | ..ooovvinnes 33,481,801
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ........... (106,064,639) ]| ........... (282,933,304) | ............. (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).......ccccevevevenes | covrreirenas 325,451,776 | ............. (54,509,755) | ...covcvvvne 52,502,761
19. Cash, cash equivalents and short-term investments:
191 BEGINMING Of YA .....oureurireireiieiteeteit ettt bbb bbbttt | sbsesbsneias 258,763,137 | ..ovvenee. 206,260,376 | ........... 206,260,376
19.2  End of period (Line 18 PlUS LINE 19.1)....cvuriririrririseinieissississstssisssse st ssesssssssssessssssssssssssssssnssesses | ssesssssess 584,214,912 | ............ 151,750,620 | ............ 258,763,137
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of At SECUMIES. .......cvvucvuuiiriiiiicic ittt bbb sesisns | eisessnensaa 22,670,935 | ..cooovvenee. 10,844,160 | ...ccovveenee 17,328,423
20.0002  Exchange of equity securities 20,530,570 19,786,585 ...39,780,271
20.0003  Payable fOr SECUMLIES. .......uevrieieeiieiscissieieic sttt b bbbttt sses st entessesans | sessessesnnns 15,497 444
20.0004  Miscellaneous expense (purchase accrual) ...10,050,000
20.0005  Stock based compensation............c..cc...... .6,903,833
20.0006  Exchange of debt to equity securities 4,130,630
20.0007  Company owned life insurance......... 11,622,205
20.0008  Amortization of intangibles 1,159,742
20.0009  Securities acquired in paid in kind interest payment. ....340,169
20.0010  Receivable for securities 230,630
20.0011  Sinking fund payments offset by a premium tax credit
20.0012  Interest payment offset by a premium tax credit
20.0013  Exchange of debt to other invested assets securities
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Statement for September 30, 2016 of the GREAT AMER'CAN |NSURANCE COMPANY

1.) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

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

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

State of Domicile 2016 2015
Net income state basis Ohio $ 188,924552 $ 294,204,547
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Net income, NAIC SAP $ 188,924,552 $ 294,204,547
Statutory surplus state basis Ohio $2,086,383,923 $1,550,905,599
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Statutory surplus, NAIC SAP $2,086,383,923 $ 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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Statement for September 30, 2016 of the GREAT AMER'CAN |NSURANCE COMPANY

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 $ (3,486,388)

2. 12 months or longer $ (2,907,275)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 219,735,292

2. 12 months or longer $ 93,091,336

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at September 30, 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 $ 455,843 $ 10,575 $ 445,268
(2) Liabilities
Derivatives — crop futures $ 10,575 $ 10,575 $ -
*For derivative assets and derivative liabilities, the amount offset shall agree to Sch. DB, Pt. D, Sn. 1.
K. No significant change.

6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

7)

8.)

No significant change.

INVESTMENT INCOME

No significant change.

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 September 30, 2016 was $1,280,778. 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 ($253,743).
The net realized capital loss recognized during the reporting period resulting from settlement of derivatives was $5,710,350.

9.) INCOME TAXES

No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A. No significant change.
B. The Company paid the following dividends to American Financial Group, Inc.:
Date Amount Type
3/15/2016 $ 30,000,000 Extraordinary
6/02/2016 $ 25,000,000 Ordinary
The Company received a $300 million capital contribution from its parent, American Financial Group, Inc. on
August 23, 2016.
C —N. No significant change.
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11.) DEBT
A. The Company does not have any outstanding liability for borrowed money.
B. The Company does not have any agreements with the Federal Home Loan Bank.

12.) RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plans

The Company does not have any defined benefit plans.

B — 1. 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
3/15/2016 $ 30,000,000 Extraordinary
6/02/2016 $ 25,000,000 Ordinary

E — M. No significant change.

14.) CONTINGENCIES

No significant change.

15.) LEASES

No significant change.

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

No significant change.

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

A. The Company did not sell any receivable balances during 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.
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The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) is
responsible for the valuation process and uses data from outside sources (including nationally recognized
pricing services and broker/dealers) in establishing fair value. Valuation techniques utilized by pricing
services and prices obtained from external sources are reviewed by AMMC's internal investment
professionals who are familiar with the securities being priced and the markets in which they trade to
ensure the fair value determination is representative of an exit price. To validate the appropriateness of
the prices obtained, these investment managers consider widely published indices (as benchmarks),
recent trades, changes in interest rates, general economic conditions and the credit quality of the specific
issuers. In addition, AMMC communicates directly with the pricing service regarding the methods and
assumptions used in pricing, including verifying, on a test basis, the inputs used by the service to value
specific securities.

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

Description Level 1 Level 2 Level 3 Total
a. Assets at Fair Value
Bonds:
U.S. Government and government agencies $ - $ - $ - $ -
States, municipalities and political subdivisions - 1,531,431 - 1,531,431
Foreign government - - - -
Residential MBS - 10,642,501 28,553 10,671,054
Commercial MBS - - - -
Asset backed securities - 140,166 7,164,864 7,305,030
All other bonds - 13,378,875 3,762,294 17,141,169
Total Bonds $ - $ 25,692,973 $ 10,955,711 $ 36,648,684
Preferred stocks 151,117,591 8,380,000 - 159,497,591
Non-affiliated common stocks 417,483,378 2,898 79,903,442 497,389,718
Affiliated common stock - - - -
Other investments - - - -
Derivative assets 445,268 122,843 - 568,111
Total Assets Accounted for at Fair Value $569,046,237 $ 34,198,714 $ 90,859,153 $694,104,104
b. Liabilities at Fair Value - - - -
Derivative liabilities - - - -
Total Liabilities at Fair Value $ -8 - 0% - $ -
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 and 1 common stock with a fair value of $2,002 transferred from level
1 to level 2. In addition, there were 5 preferred stocks with a fair value of $19,885,446 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 6/30/2016 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 9/30/2016
U.S. Government and
government agencies $ - $ $ -8 $ -8 - $ $ -3 $
States, municipalities and
political subdivisions - - - -
Residential MBS 31,817 (2,659) (605) - 28,553
Asset backed securities 6,763,563 - - 377 460,407 (59,483) 7,164,864
All other bonds 6,071,840 835,588 (2,970,831) 840 (23,067) (152,076) 3,762,294
Preferred stocks - - - - - - - -
Non-affiliated common stocks 73,144,413 3,000,000 (1,134,618) 4,068,647 825,000 - 79,903,442
Total $ 86,011,633 $ 3,835,588 $ (2,970,831) $ (1,136,060) $ 4,505,382 $ 825,000 $ $ (211,559) $ - $ 90,859,153

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

The Company has no additional fair value disclosures.

Inputs and Techniques Used in Estimating Fair Value - See narrative in Note 20A.

The Company has categorized all the financial instruments in the financial statements into the three-level fair value
hierarchy as reflected in the following table. See item A.1. above for a discussion of each of these three levels.

Not
Practicable
Aggregate Fair Admitted (Carrying

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

government agencies $ 9,528,354 $ 9,502,409 $ 9,525454  $ 2,900 $ - $ -
States, municipalities and

political subdivisions 1,131,585,410 1,086,797,837 - 1,114,817,730 16,767,680 -
Foreign government 124,792,609 153,152,903 - 124,792,609 - -
Residential MBS 484,893,897 433,669,946 - 449,133,602 35,760,295 -
Commercial MBS 109,530,079 107,505,689 - 107,857,560 1,672,519 -
Asset backed securities 541,000,361 535,254,844 - 463,170,759 77,829,602 -
All other bonds 438,381,349 422,583,904 9,594,050 403,094,933 25,692,366 -
Total Bonds $2,839,712,059  $2,748,467,532 $ 19,119,504  $2,662,870,093 $ 157,722,462  $ -
Preferred stocks 223,723,337 217,815,873 198,356,241 14,753,843 10,613,253 -
Non-affiliated common stocks 497,389,718 497,389,719 417,483,378 2,898 79,903,442 -
Affiliated common stocks 264,217,118 264,217,118 - 264,217,118 - -
Mortgage loans 254,698,000 253,924,430 - - 254,698,000 -
Derivative assets 568,111 568,111 445,268 122,843
Derivative liabilities - - - - - -
Total Financial Instruments $4,080,308,343 $3,982,382,783 $ 635,404,391 $2,941,966,795 $502,937,157 $ -

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

classification.
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21.) OTHER ITEMS

A —-B. No significant change.
C. Other Disclosures

On July 25, 2016, American Financial Group, Inc. (“AFG”) announced that the Company reached an agreement to
acquire all shares of National Interstate Corporation (“NATL") that it does not currently own. NATL is currently a
51%-owned subsidiary of the Company. Shareholders of NATL, other than the Company, will receive $32.00 per
share in cash in the transaction. In addition, NATL will pay a one-time special dividend to its shareholders of $0.50
per NATL share in cash immediately prior to the closing of the merger. The transaction remains subject to the
approval of shareholders holding a majority of the shares of NATL not owned by the Company. On November 10,
2016, a special meeting will be held for NATL shareholders to vote on the proposed transaction. The Company
has entered into a voting agreement with certain shareholders of NATL under which the shareholders agreed,
among other things, to vote all common shares of NATL owned by such shareholders, totaling approximately 10%
of the outstanding NATL common shares (and representing approximately 20% of the shares not owned by the
Company), in favor of the transaction. Based on a $32.00 per share purchase price, the purchase price to acquire
the NATL shares not currently owned by the Company will be approximately $320 million.

D - G. No significant change.

22.) EVENTS SUBSEQUENT

No significant change.

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 $63 million
and $6 million as of September 30, 2016 and September 30, 2015, respectively (see page Q14).

For 2016, the $63 million decrease in reserves for prior years is primarily attributed to (i) $43 million of favorable
development relating to the multiple peril crop insurance business, (ii) $24 million of favorable development relating to the
directors & officers liability business (other liability — claims made), (iii) $18 million of favorable development relating to
specialty workers’ compensation business, (iv) $11 million of favorable development relating to fidelity & crime business,
(v) $10 million of favorable development relating to the property & inland marine business and (iv) $10 million of favorable
development relating to trucking (commercial auto) business partially offset by (vi) $10 million of unfavorable development
relating to the excess and surplus lines business and (ix) $36 million of reserve increase relating to the run-off asbestos and
environmental reserves (see Note 33).

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

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

No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES

In the third quarter of 2016, the Company recently completed an internal review of its asbestos and environmental (“A&E”)
exposures relating to its run-off operations. The review was undertaken with the aid of a specialty consultant and outside
counsel. As a result of the review, the Company recorded a 2016 third quarter pre-tax charge of $35.7 million, net of
reinsurance recoverable. At September 30, 2016, the Company’s A&E reserves were $331.4 million, net of reinsurance
recoverable. At that date, the Company’s three year survival ratios, excluding amounts associated with settlement of two
large asbestos claims, were 12.4x paid losses for asbestos reserves, 9.2x paid losses for environmental reserves and 10.8x
paid losses for the total A&E reserves.

34.) SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

35.) MULTIPLE PERIL CROP INSURANCE

No significant change

36.) FINANCIAL GUARANTY INSURANCE

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

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

Not applicable

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 [Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation. Yes[ ] No[X] NA[]
Not applicable
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/25/2013

6.4 By what department or departments?
Ohio Department of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:
Not applicable

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
Not applicable

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:
Not applicable

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
Not applicable

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

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
Not applicable
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL

10.1
10.2

1.1

1.2

12.

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

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: $ 173,769
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: $ 114,120,365
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] NoJ[ ]
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 515,327,479 571,726,605
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 28,198,957 27,279,448
14.26 All Other 30,558,047 32,922,794
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 574,084,483 $ 631,928,847
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] No[ ]
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.
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:

67112PAAG Synergy 1608 10.00 8/30/2020, 68764WAAQ Synergy 1657 10.00 08/30/2020
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3.1
3.2

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 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0

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

51 A&H loss percent 26.600%

5.2 A&H cost containment percent 9.900%

5.3 A&H expense percent excluding cost containment expenses 30.100%
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
58-1529575.......... American Security Ins Co.... Authorized........ | oo 0
. |45-4358535. .| Harvest Reinsurance Services Inc... . |Unauthorized....| .........0
AA-9991414......... Indian@ WOTKETS COMP......vuiiiieiieieiiieieieieissie sttt sttt s Unauthorized.... | .......... 0
47-3686578.......... Marble INSUraNCe COMPOTAtION..........cvuevrririerieiereisisesie ettt nbnes Unauthorized.... | .......... 0
| 27-1773713............ Pacific Capital Insurance Co . |Unauthorized.... | ..........0
. [16-0366830.......... RSUI Indemnity Company.... . |Authorized........ )
All Other Insurers
AA-5480020......... Ace Jerneh Insurance Berhad Unauthorized.... | .......... 0
00-0000000.......... Archipelago Insurance Ltd Unauthorized.... | .......... 0
AA-5760016......... AXA InS SINGAPOTE PTE LEA......oceuieceeirreeeeeieessesseseessesssise s sssssessssessssssessessssssnes Unauthorized.... | .......... 0
AA-5480035......... ETIQA INSUrANCE BEINAU.........c.oveeeceeceeeeeeeee ettt Unauthorized.... | .......... 0
AA-3191190......... Hamilton Re Ltd Unauthorized....| .......... 0
. |00-0000000. .| Harbour Insurance PTE Ltd Unauthorized.... | ..........0
AA-1460080......... Helvetia Schweizerische VErSIChErUNGS..........c..cururirrceeenincenene et sseeeessenenn CHE.......... Unauthorized....| .......... 0
AA-5420015......... Hyundai Maring & Fire INS €O Ltd.........coruuiuririnireieccreieieieese e KOR.......... Unauthorized....| .......... 0
AA-5344106......... ICICI Lombard General Insurance Co Ltd...........ccccoveviuieiieieisiieieceeeee e IND............ Unauthorized.... | .......... 0
AA-1120105......... Lloyd's Syndicate Number 1110 Authorized........ | cooo..ed 0
. |AA-1120131 . |Lloyd's Syndicate Number 1897.. Authorized........ creeneenn0)
AA-3191303......... Maumee Valley Re Ltd................. Unauthorized....| .......... 0
AA-5760004......... NTUC Income Insurance Co-Operative LImited.............ccccoeveurirereivereesieceseeseie SGP.......... Unauthorized.... | .......... 0
AA-5760035......... Overseas ASSUraNCe COMP Ltd.........cururieiuriirrcsiseseieeei ettt SGP.......... Unauthorized.... | .......... 0
00-0000000.......... PT ASUraNSi ASOKA MAS..........cuureuieierireeincireieesesise ettt st Unauthorized....| .......... 0
. |AA-5360018 . | PT Asuransi Dayin Mitra Tbk .|Unauthorized....| .........0
AA-0130002......... Samsung Fire & Maring IS Co Ltd.........ccovcuiurieieiecceieee e Unauthorized.... | .......... 0
00-0000000.......... Scor Reinsurance Asia-Pacific PTE Ltd.........coccocurmrnininseessiscse e Unauthorized....| .......... 0
AA-5320005......... Sompo Japan Nipponkoa Reinsurance Co Ltd.........cccueeiieieieinesieiesssseeseese s Unauthorized.... | .......... 0
AA-1370020 Swiss Re International SE... Unauthorized....| .......... 0
. | AA-5280055 . | Taian Insurance Co Ltd .|Unauthorized....| .........0
AA-5780001......... Tokio Marine Ins (Thailand) PUblic Co Ltd..........cccceirrieieiiieieiecseecsseee s Unauthorized.... | .......... 0
AA-1780072......... XL RE EUMOPE PLC ...ttt st nann Unauthorized.... | .......... (0 JSTRTRU IR
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerft Year Prior3 Year Currer‘:t Year Prior5 Year CurreSt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......c..cooooveveeivnrrnnn. AL|..... IS I 14,531,949 | ..cooevvnee. 12,336,511 | coovvvvicinne 2,208,926 | ..cocvvvvrnnee 2,477,833 23,347,841 ...17,206,308
2. Alaska.......ciiien, AK]....... IS I 1,272,352 | oo 1,337,955 | oo 209,692 | ooooviieiei 234,664 2,358,712
3. ANZONA...ciieieieisesesia AZ|.... IS I 11,749,176 | ..o, 11,421,954 | oo 6,195,363 | .ooooverirerinnes 1,697,700 | ...cccovenene 22,573,292 | ..covvvrnnne 23,298,449
4. Arkansas........ninnenn. AR |..... Lecoo | o 17,291,998 | ..coovvvvrnee. 14,843,268 | ...oovvvrernnee 7,585,620 | ..ooovviennes 10,508,425 17,598,277 | ..ovveevnes 18,527,350
5. California..........ccooonrvrrrvrrnennd CA|... Lo | o 111,924,915 | ............ 110,113,571 | oo 50,888,933 | .............. 67,399,508 ...165,893,714 | ............. 155,318,183
6. Colorado......c.cocoerrerrurnrirnnn. CO |...... Lo | o 25,233,976 | oo 25,155,421 | ..coovvenne 12,183,350 | .ovvvvrenne 13,429,985 | .....cccoouuee. 23,697,544 | ............. 23,180,384
7. ConnecticUt........c.coervrrvrrennn. CT|...... Lo | oo 8,619,293 | .ooovvvvrrinn 8,580,587 | ..ooovrrrrinnes 1,123,843 | oo, 1,280,659 | ..oovvrrrnnn. 8,510,671 | .ovvvvrenne. 10,844,596
8. Delaware.......ccoeeonmecnsecnneen . DE | i Lecoo | o 2,954,544 | ............... 28,675,590 | ..oovevvennes 19,232,742 | ..o 16,824,766 52,367,773 | ccovvrrrennes 55,675,626
9. District of Columbia............... DC|...... I IO 6,016,080 | ...coovorrenne 5,467,391 | oo 2,475,998 | .o 1,917,958 | ..o 6,760,122 | ..coovrvrnnnn 6,775,475
10, Florida......cocevveenvrvreeriiniiens FL|...... Lo | o 50,774,223 | ...cccovvvenee 48,677,927 | ..oovvvvenne. 17,038,890 | ..oovvvrennee 27,823,704 58,087,583 | ..ccoovrennc 62,451,113
PR €Yo (o - N GA ... Lo | o 36,159,205 | ..covvrrenee 34,139,456 | ...cooooene. 11,305,539 | oo 25,887,359 49,354,861 | .........e... 28,795,071
12, Hawaii. .o HI....... [ IR 4,618,488 | ....covvverrnen 4,521,821 | oo 1,480,415 | oo 2,601,086 | ..coovvvrernnes 5,410,266 | ...oovvvreenne 6,059,859
13, 1dah0...cc IDi.... Lo [ oo 4272754 | oo 4,900,991 | oo 683,305 | ooovreriinns 4114815 | oo 5,728,271
14. lllinois... VO [ O L... ....165,876,272 | .... 171,340,049 ...52,116,353 | .. 60,438,293 109,689,381 | ....
15, Indiana......cccooeverrienrienniieiin. IN|...... Levoo | o 58,477,683 | ..ovvoreenee 61,168,512 37,550,124 | .......ccc..... 22,385,064 29,469,820 | ............... 27,888,315
16, 1OWa..c.ieeeeiecreereeen A i L... 90,070,132 97,693,913 14,334,490 | ............. 138,679,191 40,886,221 27,393,345
17. Kansas......ccomecvmevnernecee KS i L... ..68,924,677 ..75412,821 | ... 12,129,313 | .. 45,667,973 ..34,429,781 22,982,645
18.  Kentucky.....cooevvrrvrrncrcneenn KY [ L... 12,443,961 11,917,515 | oo 3,984,395 | .o 6,681,448 16,207,021 11,790,598
19.  Louisiana......c..coceerrrerrereenneens LA|...... Lo | o 10,781,714 | oo 10,702,007 | .oveorrernnnc 6,545,995 | ..cocovirriinnne 5,862,747 | coovviris 4,036,208 | ...coovvrvenne 3,621,705
20.  Main......cocveereerierierinninnns ME ... IS IR 3,301,835 | .o 3,123,343 | oo 887,975 | oo 603,248 1,390,056
21, Maryland.........ccccoonrinrinniennen. MD|... Lo | o 17,460,387 | ..cooevenee. 17,168,743 | oo 3,980,297 | oo 1,292,215 28,231,754 .
22. Massachusetts...................... MA|...... Levoo | oo 21,272,841 | cooovean 20,551,397 | ccovvrrinn. 3,499,259 | .ooveriiinnn 8,719,521 | ..coovvvenne. 19,593,727 | covvevenne. 19,170,672
23. Michigan........ccccoevnmininniinnens MI....... Lo | o 44,814,720 | oo 45,586,303 | .....covvennen. 9,300,262 | ..cvvvrenne 18,423,772 38,800,571 | coovvvrrennee 36,645,907
24, Minnesota.........cccovervrerirernnnes MN |....... Levoo | o 39,516,280 | ..oovvvenee 38,767,796 | .oocovvrrenen, 9,508,006 | ....oovrvnes 47,570,392 30,627,217 | covvvvnnn 34,811,495
25, MiSSISSIPPi....cerrerrereieriraeinnes MS|....... IS I 5,441,969 | .ooovvrrrienn 6,191,292 | ..ccoovvvennee 21,697,173 | oo 1,733,344 | ..o 8,959,520 | ..ovvrirrinnes 8,776,000
26.  MiSSOUT.....oorvrerrrerrrriirrirnnns MO ... IS I 75,776,993 | ..o 82,769,397 | ...cccovenene. 27441872 | ..o 66,173,285 42,016,536
27. Montana........ccoveeneinniinniins MT |....... I IR 3,576,812 | ooevvrreine 3,437,288 | oo 746,055 | ..o 4,402,076 2,976,616
28.  Nebraska.........ccoovrrrerirerinnes NE ... Levoo | o 49,238,352 | ..ccvvevrene. 53,117,581 | covvrrrerinn 6,974,425 | ..oovvrenns 41,885,326 | ............... 22,475,400 | ...coovvnene 24,070,317
29.  Nevada......cowmmimminninniins NV ... Lo | e 7,792,387 | oo 7,570,856 | ..coocvrnirnene 850,962 | ...covvvnvene 11,166,422 12,052,077 ..12,272,640
30. New Hampshire.......c...cco.eu..... NH]....... IO I 1,585,680 | ..coooevrrne. 1,444,530 | oo, 287277 | oo 245131 | oo 8,104,285
31, New Jersey.....coveevnivnennn. NJ | Lo | o 26,841,719 | oo 24,537,555 | .o 4,846,635 | ...ccooovrrenns 3,263,601 | ..ooooeenne 37,223,114
32, New MeXiCO......cocovvrvrrrerrrennee IS I 3,397,978 | oo 3,221,213 | oo 331,141 | e 1,224,326 | ....oovveeeee. 3,706,289
33.  New York..... L ..71,940,127 ...70,306,744 | ... ...20,722,374 | .. .38,663,386 ..74,363,841
34, North Carolina.........ccc.oevennec. L 20,395,808 22,240,123 | oo 4,888,798 | ...ccoorrrenn 6,374,284 25,658,905 25,216,895
35. L 65,363,174 65,475,336 9,425,073 15,698,150 33,261,431 12,650,393
36. L ..35,689,351 ...36,013,250 ..6,994,760 10,125,901 ..32,639,058 30,164,777
37. L 14,947,573 18,269,004 5,540,811 13,199,206 14,067,328 11,869,933
38. Lo [ oo 9,408,297 | .oovvvrinn 9,490,123 | oo 10,710,052 6,788,937 16,271,661 20,682,482
39.  Pennsylvania... L ..30,535,505 | .... ...30,126,767 | ... ..8,965,522 | .. ...9,453,148 ..37,816,837
40. Rhode Island Lo | oo 3,823,648 | .o 3,013,047 | oo 664,225 | ....ccooovvenne. 1,079,866 | ....ooovvenee. 1,640,764
41.  South Carolina Lecoo | oo 8,941,252 | .ooovvirei 7,939,614 | oo 3,412,623 | oo 434,158 | ...covovrinn 9,562,473 | oo 3,128,395
42.  South Dakota........c.ccoevnrrennee L 83,767,126 | ...ccovvvenee 89,838,700 | ..cocoovrnenee 13,983,461 | ..ccoovvvenee. 21,041,154 36,872,349 | ..o 22,233,913
43, TennesSEe.......ccovuerririririrns L 10,427,785 | ..ccoovvvenne. 10,176,606 | ...coovvvvnrnnes 3,470,927 | oo 3,168,087 14,769,288 | .....ccoconnee. 14,729,447
Y - T L 70,786,099 | ...ccoovvvenee 72,173,058 | ...cccovevene 21,597,649 | ...ccoooveenee 24224850 | ........c...... 81,894,667 | .............. 69,094,922
45, Utah....oocnccens IS IR 5,788,536 | ..ocvvreerinee 5,957,427 | wovererrernns 1,730,013 | oo 61,467 ....1,136,389
46.  Vermont..........coooeeeneeeneienneens Lecoo | o 464,391 | oo 442,310 | oo 79,825 | oo 2,829 359,706
47, Virginia......oc.ecvveeveenieereesionns L 11,310,868 | ..o 11,542,393 | ..o 23,645,877 | coovvreerene, 1,552,016 | ...cccovrrnnes 21,289,695
48.  Washington.........cccccceveneienes L 21,659,198 | ...ccoovvvenee 22,104,491 | .ooovevenne 14,059,209 | ...coovvenee. 10,545,472 33,285,504
49.  West Virginia..........ccc.coevennn. Lo | e 2,687,368 | .ooovvrerrinn 2,312,117 | oo, 255,118 | oo 2,539,077 1,993,959
50.  WiSCONSIN......orverrereieireinnes WI....... Lecoo | o 37,141,101 | e 40,072,788 | ....coovvenee. 5,164,488 | .....cccoouve. 25,851,333 | .coovinne 25,071,304
51, WYoming.....oooveveevvrrereereenenene L
52.  American Samoa
53, GUAM...ieeeeereeieeeeeeieenae
54.  Puerto RiCO.......ccocrvrunirirniinee
55.  US Virgin Islands.
56.  Northern Mariana Islands
57. Canada........ccooecmrirenenn. CAN |....... Lo | o 31,728,288 | ............... 34,869,353 | ....cooeevene. 12,119,671 | oo 26,865,018 | ...coouvnv 32,819,031 | oo 30,908,828
58.  Aggregate Other Alien............ OT | XXX | o 23,354,769 | ..oooivrinns 6,594,759 | oo (405,104) | .ooovvvvrennes (3,255,291) | ovovvvnrinnns 8,880,830 | ..coovviniinnes 1,202,557
59.  TotalS.....ooveerereriererieeieeeeis (@)...53 | .ooo.... 1,564,418,923 | .......... 1,607,102,922 | ............ 517,267,777 | v 877,908,556 | .......... 1,445997,398 | .......... 1,312,537,911
DETAILS OF WRITE-INS
58001. SGP SINGAPORE.........cccoocmmvens | e XXX .. .22,050,880 5,351,802 |.... .1,819,705 7,118,555 ...142,872
58002. GBR UNITED KINGDOM............ | ..... XXX ] o 1,030,180 | ..evververrrirs 858,875 |.covverrerrrirens 34,688 1,063,766 |.... 564,737
58003. NLD NETHERLANDS..........ccccccee | . ) .9, PR 273,708 | .o 368,396 |....ccovvrene (2,259,497) | .evovverirren (443,648) | oo 495801 | ..o 387,712
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | e [0 AR 15,685 | oovvvceeviereeeereiienns [0 R (0 R 202,709 | oo 107,235
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX ] e 23,354,769 | ...oocovvrnns 6,594,759 | .o (405,104) | ....oovorvvenees (3,255,291) ....8,880,830 1,202,557
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for September 30, 2016 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust IlI DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC (80%) OH 27-1577326
MidMarket Capital Partners, LLC (65%) DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
| Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
Michigan Oil & Gas Holdings, LLC Ml 46-1852532
Ohio Oil & Gas Holdings, LLC OH 46-1480078
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
| PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BMU 98-1073776
Great American Specialty & Affinity Limited GBR
Hangar Acquisition Corp. OH 31-1446308
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Risico Management Corporation DE 31-1262960
Dixie Terminal Corporation OH 31-0823725
GAI Holding Bermuda Ltd. BMU 98-0606803
GAl Indemnity, Ltd. # GBR 98-0556144
Neon Capital Limited (fka Marketform Group Limited) GBR
Neon Holdings (U.K.) Limited (fka Marketform Holdings Limited) GBR
Lavenham Underwriting Limited # GBR 98-0412245
Marketform Hong Kong Limited HKG
Neon Management Services Limited (fka Marketform Management Services Limited) GBR
Neon Service Company (U.K.) Limited (fka Marketform Limited) GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited (fka Marketform Managing Agency Limited) GBR
Sampford Underwriting Limited # GBR 98-0431601

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement for September 30, 2016 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Domiciliary NAIC Co.

Location FEIN Code

American Financial Group, Inc. OH 31-1544320

Great American Financial Resources, Inc. DE 06-1356481

AAG Insurance Agency, Inc. KY 31-1422717

Ceres Group, Inc. DE 34-1017531

Continental General Corporation NE 47-0717079

QQAgency of Texas, Inc. > 34-1947042

Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312

Aerielle IP Holdings, LLC » OH 45-2969767

Aerielle, LLC » DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661

Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277

Bay Bridge Marina Management, LLC (85%) MD 27-0513333

Brothers Management, LLC (99%) FL 20-1246122

Charleston Harbor Fishing, LLC SC 81-3737639

GA Key Lime, LLC » OH 47-5618395

GALIC - Bay Bridge Marina, LLC MD 20-4604276

GALIC - Sorrento, LLC » FL 45-5565693

GALIC Brothers, Inc. (80%) OH 31-1391777

GALIC Pointe, LLC » FL 45-1144095

Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * OH 45-0252531 67083

| Skipjack Marina Corp. MD 52-2179330

| Great American Holding, Inc. OH 42-1575938

Agricultural Services, LLC OH 27-3062314
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990

American Empire Underwriters, Inc. TX 59-1671722

GAI Australia Pty Ltd AUS
Great American International Insurance Limited * IRL

Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794

Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753

Summit Consulting, LLC FL 59-1683711

Heritage Summit Healthcare, LLC FL 59-3385208

Summit Holding Southeast, Inc. FL 59-3409855
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement for September 30, 2016 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
| Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
GAIC Alloy, Inc. OH
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. X 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. TX 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
| National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement for September 30, 2016 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (US.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....c.ovvvenee 0000944707 |NYSE................. American Financial Group, INC..........cccovvriervriinnens Ownership......... | coo.... 0.000 | .voiveiireieieereeisee e [
31-6549738.. American Financial Capital Trust Il...........ccccouevivriinnnns American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
16-6543606.. American Financial Capital Trust IlI American Financial Group, INC..........cccoevevivrvriiniens Ownership......... ...100.000 | American Financial Group, Inc....
16-6543609.. . | American Financial Capital Trust IV... ..| American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc....
31-0996797.. American Financial Enterprises, Inc American Financial Group, INC.........cccoeverinirrieniens Ownership......... ...100.000 | American Financial Group, Inc....
31-0828578.. American Money Management Corporation.................. American Financial Group, INC.........cccocneririrnceninns Ownership......... ...100.000 | American Financial Group, Inc....
27-1577326.. American Real Estate Capital Company, LLC.............. American Money Management Corporation................ Ownership......... | ..... 80.000 | American Financial Group, Inc....
27-2829629.. MidMarket Capital Partners, LLC American Money Management Corporation................ Ownership......... | ... 65.000 | American Financial Group, Inc....
41-2112001.. . |APU Holding Company.................. .... |American Financial Group, Inc................ .| ...100.000 |American Financial Group, Inc....
23-6000765.. . | American Premier Underwriters, Inc... .. |APU Holding Company........ .| ...100.000 | American Financial Group, Inc....
23-6297584.. . | The Associates of the Jersey Company .. | American Premier Underwriters, Inc. . ...100.000 | American Financial Group, Inc....
37-1094159.. Cal Coal, Inc American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
95-2802826.. Great Southwest Corporation.............ccccveverivnrinnnns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
35-6001691.. . | The Indianapolis Union Railway Company... .. | American Premier Underwriters, Inc.... .| ...100.000 | American Financial Group, Inc....
13-6400464.. . | Lehigh Valley Railroad Company....... ... | American Premier Underwriters, Inc .| ...100.000 | American Financial Group, Inc....
46-1665396.. . | Pennsylvania Lehigh Oil & Gas Holdings LLC... .. |Lehigh Valley Railroad Company..... reeenee | --.100.000 | American Financial Group, Inc....
20-1548213.. Magnolia Alabama Holdings, INC.........ccovvevrenreineenn. American Premier Underwriters, INC...........cccoorevneene. Ownership......... ...100.000 | American Financial Group, Inc....
20-1574094.. Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc . | Ownership......... ...100.000 | American Financial Group, Inc....
46-1852532.. Michigan Oil & Gas Holdings, LLC American Premier Underwriters, Inc . | Ownership......... ...100.000 | American Financial Group, Inc....
46-1480078.. Ohio Oil & Gas Holdings, LLC American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
13-6021353.. . | The Owasco River Railway, Inc ..| American Premier Underwriters, Inc.... . | Ownership.... ...100.000 | American Financial Group, Inc....
31-1236926.. PCC Real Estate, INC..........ccoevvvvvveiiiiiiiecee e American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
76-0080537.. PCC Technical Industries, Inc. American Premier Underwriters, InC..........c..ccccoveveeee. Ownership......... ...100.000 | American Financial Group, Inc....
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
06-1209709.. Penn Central Energy Management Company............... American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
23-1537928.. . |Penn Towers, INC.....ccovvvevevcrereicreiinen, .. | American Premier Underwriters, Inc.... . | Ownership......... | ...100.000 |American Financial Group, Inc....
46-3246684.. Pennsylvania Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
23-6000766.. Pennsylvania-Reading Seashore Lines............cc.oevvee.. American Premier Underwriters, Inc Ownership......... | ..... 66.670 | American Financial Group, Inc....
23-6207599.. Pittsburgh and Cross Creek Railroad Company............ American Premier Underwriters, Inc Ownership......... | ..... 83.000 | American Financial Group, Inc....
23-1707450.. Terminal Realty Penn Co.........cccovieirnienniisinieinnns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
23-1675796.. . | Waynesburg Southern Railroad Company. ... |American Premier Underwriters, Inc .| ...100.000 |American Financial Group, Inc....
98-1073776.. . | GAl Insurance Company, Ltd......... .... | APU Holding Company.... .| ...100.000 |American Financial Group, Inc....
..................... . | Great American Specialty & Affinity Limited.. .. |APU Holding Company.... . ...100.000 | American Financial Group, Inc....
31-1446308.. Hangar Acquisition COm...........ccovevrieieeinieieieinnens APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....
91-1242743.. Premier Lease & Loan Services Insurance Agency, Inc. APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....
91-1508644.. . | Premier Lease & Loan Services of Canada, Inc............ ... |APU Holding Company.... .| ...100.000 |American Financial Group, Inc....
31-1262960.. . |Risico Management Corporation ..|APU Holding Company........ .| ...100.000 |American Financial Group, Inc....
31-0823725.. . | Dixie Terminal Corporation..... .. | American Financial Group, Inc. .| ...100.000 | American Financial Group, Inc....
98-0606803.. GAl Holding Bermuda Ltd.........ccccoveeineninieirininenee American Financial Group, INC.........cccoeveririrrieniens Ownership......... ...100.000 | American Financial Group, Inc....
98-0556144.. |0................. [0S TR GAI Indemnity, Ltd........ccooeeeiieneceeereeeens GAl Holding Bermuda Ltd ...100.000 | American Financial Group, Inc....
...................................... 0.ovveeireiees | eeveresisneesnnennn. | Neon Capital Limited GAl Holding Bermuda Ltd ...100.000 | American Financial Group, Inc.... |0...........
...................................... 0.ovevvreiees | everesneeenenenenne. | Neon Holdings (U.K.) Limited Neon Capital Limited ...100.000 | American Financial Group, Inc.... |0...........
98-0412245.. | 0. [0SR SRR Lavenham Underwriting Limited Neon Holdings (U.K.) Limited ...100.000 | American Financial Group, Inc.... |0...........
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1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (US.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.............ccccveuvininerniane Neon Holdings (U.K.) Limited Ownership......... | ...100.000 |American Financial Group, Inc....
. | Neon Management Services Limited. .. |Neon Holdings (U.K.) Limited.. . | Ownership.... ...100.000 | American Financial Group, Inc....
....................... Neon Service Company (U.K.) Limited Neon Holdings (U.K.) Limited Ownership......... | ...100.000 | American Financial Group, Inc....
....................... Marketform Australia Pty Limited..........c.ccocoovirrnnnnae Neon Service Company (U.K.) Limited .. | Ownership......... | ...100.000 |American Financial Group, Inc....
....................... Studio Marketform SRL Neon Service Company (U.K.) Limited . | Ownership......... | ...100.000 | American Financial Group, Inc....
Neon Underwriting Bermuda Limited..............ccccoveunaes Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc....
................ ..10.. . |Neon Underwriting Limited............. . ....|Neon Holdings (U.K.) Limited.. ...100.000 | American Financial Group, Inc....

98-0431601..
06-1356481..
31-1422717..
34-1017531..

. | Neon Holdings (U.K.) Limited.. ...100.000 | American Financial Group, Inc....
.. | American Financial Group, Inc. weeenee | -.100.000 | American Financial Group, Inc....
Great American Financial Resources, Inc................... Ownership......... ...100.000 | American Financial Group, Inc....
Great American Financial Resources, Inc................... Ownership......... ...100.000 | American Financial Group, Inc....

. | Sampford Underwriting Limited..
. | Great American Financial Resources, Inc..
AAG Insurance Agency, Inc
Ceres Group, INC........cvrrerinriniererecnsieseeeseseeeene

0.. 47-0717079.. . | Continental General Corporation ....| Ceres Group, Inc ...100.000 | American Financial Group, Inc....
0.. 34-1947042.. . | QQAgency of Texas, Inc.... ..|Ceres Group, INC.......covcuveevrrerncininnees ...100.000 | American Financial Group, Inc....
0...... 31-1395344.. . | Great American Advisors, Inc..... ..| Great American Financial Resources, Inc... ...100.000 | American Financial Group, Inc....

. 113-1935920..
45-2969767..
[V 26-4391696..
93661... | 31-1021738..
........ 27-4078277..
27-0513333..
20-1246122..
81-3737639..
47-5618395..
20-4604276..
45-5565693..
31-1391777..
45-1144095..
26-3260520..
. | 45-0252531..
.152-2179330..
42-1575938..
[ 27-3062314..
.|35351... | 31-0912199..
37990... |31-0973761..
59-1671722..

Great American Financial Resources, Inc................... Ownership......... ...100.000 | American Financial Group, Inc....
Great American Life Insurance Company. Ownership......... | ... 62.500 | American Financial Group, Inc....
.. | Great American Life Insurance Company.... R 62.500 | American Financial Group, Inc....
. | Great American Life Insurance Company.... ...100.000 | American Financial Group, Inc....
.. | Great American Life Insurance Company.... RO I 85.000 | American Financial Group, Inc....
Great American Life Insurance Company................... Ownership......... | ..... 85.000 | American Financial Group, Inc....
Great American Life Insurance Company................... Ownership......... | ..... 99.000 | American Financial Group, Inc....
Great American Life Insurance Company................... Ownership......... ...100.000 | American Financial Group, Inc....
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....
Great American Life Insurance Company................... Ownership......... | ... 80.000 |American Financial Group, Inc....
Great American Life Insurance Company................... Ownership......... | ..... 65.000 | American Financial Group, Inc....
Great American Life Insurance Company.... Ownership......... ...100.000 | American Financial Group, Inc....
. | Manhattan National Holding Corporation. ...100.000 | American Financial Group, Inc....
.. | Great American Life Insurance Company. ...100.000 | American Financial Group, Inc....
.. | American Financial Group, Inc............ weeenee | -.100.000 | American Financial Group, Inc....
Great American Holding, INC........c.ccoveuerernerereninns Ownership......... ...100.000 | American Financial Group, Inc....
. | Great American Holding, INC.........ccocovvneuncnininiriinnnns Ownership......... ...100.000 | American Financial Group, Inc....
... | American Empire Surplus Lines Insurance Company. ...100.000 | American Financial Group, Inc....
.. | American Empire Insurance Company ...100.000 | American Financial Group, Inc....
.. | Great American Holding, Inc.... weeeer | -.100.000 | American Financial Group, Inc....
Ownership......... ...100.000 | American Financial Group, Inc....

Great American Life Insurance Company....................
Aerielle IP Holdings, LLC
. | Aerielle, LLC......ccveveeceeeeeeeae
. | Annuity Investors Life Insurance Company....
. | Bay Bridge Marina Hemingway's Restaurant, LLC........
Bay Bridge Marina Management, LLC.............ccccoouvne.
Brothers Management, LLC
Charleston Harbor Fishing, LLC
GA Key Lime, LLC
. | GALIC - Bay Bridge Marina, LLC...
GALIC - Sorrento, LLC.......ooveiiiieccccccccvcveeina
GALIC Brothers, INC........ccooeveveeviieeiiseeeceeeceeiseeenns
GALIC Pointe, LLC
Manhattan National Holding Corporation......................
. | Manhattan National Life Insurance Company.
. | Skipjack Marina Corp..........ccceee.

. | Great American Holding, Inc..
Agricultural Services, LLC
American Empire Surplus Lines Insurance Company...
. | American Empire Insurance Company...........cccceceenee.
. | American Empire Underwriters, Inc
. | GAI Australia Pty Ltd..........ccorevveniennee
Great American International Insurance Limited...........

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

American Financial Group, Inc...

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

[ [ AA-1784136. Great American Holding, Inc....

0084...... American Financial Group, Inc. ... | 23418... | 73-0556513.. Mid-Continent Casualty Company.............ccccoveirrirerinns . | Great American Holding, INC........cccccovevriinnirireinnnnn. Ownership......... ...100.000 | American Financial Group, Inc....

0084...... American Financial Group, Inc ... | 15380... | 73-1406844.. Mid-Continent Assurance Company............cccoeuevernens . | Mid-Continent Casualty Company...........c..cccouevreienns Ownership......... ...100.000 | American Financial Group, Inc....

0084...... American Financial Group, Inc . [13794... | 38-3803661.. Mid-Continent Excess and Surplus Insurance Company Mid-Continent Casualty Company . | Ownership......... ...100.000 | American Financial Group, Inc....
[V 30-0571535.. . | Mid-Continent Specialty Insurance Services, Inc.......... .. Mid-Continent Casualty Company... Ownership.... ...100.000 | American Financial Group, Inc....

0084...... American Financial Group, Inc o | 23426... | 73-0773259.. [0..oocvvnnee [OOSR Oklahoma Surety Company.............cceeeeereueeenrnienenee Mid-Continent Casualty Company. ... | Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc e |22179... | 95-2801326.. [0....cvvennvne [0 PR Republic Indemnity Company of America...............cc.... . | Great American Holding, INC..........cccoerevvveniirererinnen. Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc .. |43753... | 31-1054123.. | 0....c.ocvvnvne. (O PO Republic Indemnity Company of Califoria................... . | Republic Indemnity Company of America................... Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
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59-1683711.. Summit Consulting, LLC..........ccvevninirereinrereeinne Great American Holding, Inc. ...... Ownership......... ...100.000 | American Financial Group, Inc....
59-3385208.. . | Heritage Summit Healthcare, LLC.. ... | Summit Consulting, LLC ..| Ownership.... ...100.000 | American Financial Group, Inc....
59-3409855.. Summit Holding Southeast, InC...........ccccovverriinininns Great American Holding, Inc. ...... Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc. . |59-1835212.. Bridgefield Employers Insurance Company.................. .. | Summit Holding Southeast, Inc .. | Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc. . 159-3269531.. Bridgefield Casualty Insurance Company............c........ . | Bridgefield Employers Insurance Company . | Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc. . 131-0501234.. Great American Insurance Company. American Financial Group, INC.......ccccovevvivnirieinins Ownership......... ...100.000 | American Financial Group, Inc....

45-2969767 ..
26-4391696..

. | Aerielle IP Holdings, LLC...............
. | Aerielle, LLC.......

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

e 37.500 | American Financial Group, Inc....
N 37.500 | American Financial Group, Inc....

31-1463075.. . | American Signature Underwriters, Inc .. | Great American Insurance Company... weeenee | -.100.000 | American Financial Group, Inc....
59-2840291.. Brothers Property Corporation.............cccoeeevererneriennens Great American Insurance Company. Ownership......... | ..... 80.000 | American Financial Group, Inc....
25-1754638.. Brothers Pennsylvanian Corporation..............cc.c.eveun. Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc....

59-2840294..
20-4498054..

. | Brothers Property Management Corporation.
. | Crescent Centre Apartments..........

.. | Brothers Property Corporation.....

. ...100.000 | American Financial Group, Inc....
.. | Great American Insurance Company...

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

31-1277904.. . | Crop Managers Insurance Agency, Inc.. .. | Great American Insurance Company... . ...100.000 | American Financial Group, Inc....
31-0589001.. Dempsey & Siders Agency, INC.........cccceveerieririennnns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
(S 31-1341668.. Eden Park Insurance Brokers, INC...........c.cccoevrireunnnee. Great American Insurance Company...........ccccveeerene Ownership......... ...100.000 | American Financial Group, Inc....
0 . | EI' Aguila, Compariia de Seguros, S.A. de C.V.. ....| Great American Insurance Company... ...100.000 | American Financial Group, Inc....
0 . | Financiadora de Primas Condor, S.A. de C.V .. | El Aguila, Compafiia de Seguros, S.A. de C.V. N 99.000 | American Financial Group, Inc....
0 39-1404033.. . | Farmers Crop Insurance Alliance, Inc.... .. | Great American Insurance Company... .| ...100.000 | American Financial Group, Inc....
[V 13-3628555.. FCIA Management Company, INC.........ccccccvverinienenns Great American Insurance COmpany...........cooevvenee. ...100.000 | American Financial Group, Inc....
(VTSN DR Foreign Credit Insurance Association..............cccoceenen. Great American Insurance COmMpany...........oooeereenees Management..... | ....... 0.000 | American Financial Group, Inc....
0nrirees | e [ 47-5618395.. GA Key Lime, LLC.....oviveecerreeeeeeee Great American Insurance Company...........cccoeveeeene Ownership......... | ..... 50.000 | American Financial Group, Inc....
81-0814136.. GAl Mexico Holdings, LLC Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc....
31-1753938.. . | GAl Warranty Company. .. | Great American Insurance Company... .... | Ownership......... | ...100.000 | American Financial Group, Inc....
31-1765544.. GAl Warranty Company of Florida............ccccenivennenne GAl Warranty Company...........cocueereeereereenmseereeneenens Ownership......... ...100.000 | American Financial Group, Inc....
..................... GAIl Warranty Company of Canada Inc............ccccc...... Great American Insurance Company.......................... | Ownership......... | ...100.000 | American Financial Group, Inc....
.................. GAIC AlIOY, INC..oviieiieie s Great American Insurance Company.......................... | Ownership......... | ...100.000 |American Financial Group, Inc....
0nrerriens | e 45-5565693.. GALIC - Sorrento, LLC......c.cvvvereeireeiesesseeieieneas Great American Insurance COmpany...........cooevvennee Ownership......... | ..... 35.000 | American Financial Group, Inc....
0.. 45-1144095.. . | GALIC Painte, LLC.........ccouu..... .. | Great American Insurance Company... B 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... weeenee | -.100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc .| 95-1542353.. Great American Alliance Insurance Company.............. Great American Insurance Company...........ccceeeereenee Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc . 115-6020948.. Great American Assurance Company............ccoeeveeeeens Great American Insurance Company...........cccevveeene 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...........ccccvuevrnnes Ownership......... ...100.000 | American Financial Group, Inc....
[ S 31-1652643.. Great American Insurance Agency, INC.........ccccovievnnne Great American Insurance Company...........cccovuveernans Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc . 113-5539046.. Great American Insurance Company of New York........ Great American Insurance CoOmpany..........cooevvenne. Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc . 131-0974853.. Great American Lloyd's Insurance Company................ Great American Insurance CoOmpany...........cooevvvnnes Other....ocveevreens | e 0.000 | American Financial Group, Inc....
31-1073664.. . | Great American Lloyd's, INC..........ccccereurenn. .. | Great American Insurance Company... .| ...100.000 | American Financial Group, Inc....
31-0856644.. Great American Management Services, InC.................. Great American Insurance Company...........c.ccoeeeveenee Ownership......... ...100.000 | American Financial Group, Inc....
.|31-1288778.. Great American Protection Insurance Company........... Great American Insurance Company...........ccevvereenee Ownership......... ...100.000 | American Financial Group, Inc....

31-0918893.. | 0...cooocvvvvne (O PO Great American Re INC.........c.couvveeuninincicieneieees Great American Insurance Company..........ccccoeeeveenne Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
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0084...... American Financial Group, Inc .[31135... | 31-1209419.. Great American Security Insurance Company.............. Great American Insurance Company...........ccccoeeveenee 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 AA-1120817. Insurance (GB) Limited Great American Insurance Company............ccccoueuenes Ownership......... ...100.000 | American Financial Group, Inc....
(S 59-1263251.. Key Largo Group, INC.........cccoverenieisneeieniseisisnenenns Great American Insurance Company...........cccccvuvevrenn Ownership......... ...100.000 | American Financial Group, Inc....
(S 34-1607394.. National Interstate Corporation.............cccccoevivievrininnnns Great American Insurance Company...........cccccvuevenne Ownership......... | ... 51.000 | American Financial Group, Inc....
(S 34-1899058.. American Highways Insurance Agency, Inc.................. National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc....
31-1548235.. . | Explorer RV Insurance Agency, Inc....... .. |National Interstate Corporation.... .| ...100.000 | American Financial Group, Inc....
98-0191335.. . |Hudson Indemnity, Ltd............... .. |National Interstate Corporation.... .| ...100.000 | American Financial Group, Inc....
66-0660039.. . | Hudson Management Group, Ltd....... .. |National Interstate Corporation.... .| ...100.000 | American Financial Group, Inc....
34-1607396.. National Interstate Insurance Agency, InC...........c........ National Interstate Corporation ...100.000 | American Financial Group, Inc....
0 36-4670968.. Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc.................. Management..... | ....... 0.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc... .| 34-1607395.. . | National Interstate Insurance Company............c.cccceene. ....| National Interstate Corporation................ ...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....
0ueirees | e 43-1254631.. . | TransProtection Service Company...........ccoereerverenenns .. |National Interstate Insurance Company... . ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc. . |95-3623282.. Triumphe Casualty Company National Interstate Insurance Company............cccc...... Ownership......... ...100.000 | American Financial Group, Inc....
...... American Financial Group, Inc. . |86-0114294.. Vanliner Insurance Company............ccccoeveerirerereirerenns 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... . weeeen | s 49.000 | American Financial Group, Inc....
31-1293064.. Professional Risk Brokers, INC...........ccoeeveevvererneivnans | lcivieiienes [ DS Great American Insurance COmpany...........cooevvenee. Ownership......... ...100.000 | American Financial Group, Inc....
........... 31-0686194.. One East Fourth, Inc seeeeennnens | American Financial Group, Inc.........ccccvvvvvreircenenne. | Ownership......... | ...100.000 | American Financial Group, Inc....
........... 31-0883227.. | 0...cceovvvvveee | O | ceveveeiereenenen. | Pioneer Carpet Mills, Inc seeeeenenenee. | American Financial Group, Inc..........cccocevvevereevienenene. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
........... 31-1119320.. | 0. | O | cereveeercseenes | TEJHOIINGS, INC.ees seveeneeneeee. | American Financial Group, Inc..........cccocevvvreeveneene. | OwnEIShip......... | ...100.000 | American Financial Group, Inc.... |0...........
........... 31-0728327.. | 0.eceevveveeeeec | O [ e, | Three East Fourth, INC...eeeecceeeeeecee e eeeennnneeeen. | American Financial Group, Inc..........ccccoceevevceenenn.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

4

1
Direct Premiums
Earned

Direct Losses

2

Incurred

3
Direct

Loss Percentage

Direct Los
Percentag

Prior Year to Date

S
e

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........ e
. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes

. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage
. AICraft (all PETIIS)......cvevceeieieies e

. International.. | o
- WAITANEY ...

. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

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..........

..... 125,237,987
169,886,543
....401,091

. 5AT.049
22,290,467

.41,134,388

..122,293

11,933,147
..13,809,651

,370,663,182

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).............ooos L

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

1.
2. Allied lines....
3. Farmowners multiple peril.
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtQage QUATANEY........cceviveirieeeiricte et
8. Ocean marine .26,478,325
9. Inland marine........ ..6,490,377
10, FINANCIAI QUATANTY......c.vvcveiiicieiie st sesens | sbesesessssssessssteses s e s ss b bessebesnsees 0
11.1 Medical professional liability = OCCUITENCE...........c.eveviveieeeieieieeeieeseseeesessesesiens | cveressseseessssesseseessssesse s ssenes 14,496
11.2 Medical professional liability - claims Made...........ccceverrvrrrnrenrirrninrreireieinninns | oo ....12,060
12, BAhQUAKE........coeveeceeecce et ssaes s | sens ....83,400 .160,61
13. Group accident and health 10,773,131 32,864,98
14. Credit accident and health
15. Other accident and health.............cc.ccovuviereerccveieiceceeeeee e | e
16. WOrkers' COMPENSALION...........cevirireiieisiete et ssnaees | oaees .
17.1 Other liability-0CCUITBNCE..........cvevevereereieiee et sesneas | seene .36,400,269
17.2 Other liability-Claims MAdE..........ccorurirrrrrrrenereeeese e seseesesssseneees | eeene

Excess workers' compensation
Products liability-occurrence.
Products liability-Claims Made...........covueervrririniieresseneseeeeeese s
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical damage.........ccvvirirriniee e
o AIFCTaft (@l PEFIS).....eueeeeeeeieeeereieiee ettt nes

.58,521,873
N

1
2

.30,

141,
169,

142673

149,314

490,667
060,441

34. Aggregate write-ins for other liNes of BUSINESS............cccueveievcricieeeieieies | v 773,728 3,693,384 4,366,022
35, TOMAIS......cveeeceecieeee ettt ettt ses | eevaesaessns st en st saeneas 868,974,483 ....1,564,418,923 ...1,607,102,922
DETAILS OF WRITE-INS
3401, Collateral ProtECtON..........c.evevreverere ettt sesesseneens | eves .426,337 ...2,750,682 ..3,880,170
3402. Supplemental unemployment... 942,702 485,852
3403, e .0 .0
3498. Sum. of remaining write-ins for Line 34 from overflow page...........cccevveevvevnnee. ] ]
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......cceeririnrisresneisrssesnssssrnnses | sevssssssssssensssssssessenssesansen f Ly 128 | sersersesssssssssessasssnssessaseans 3,693,384 | .o 4,366,022
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PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Priof.....ce. | cooveerscicinaas 552,083 | ..coooreerrrrnnans 846,535 |...ccovuuuns 1,398,618 | .oooveereereeeee 172,437 | e 3,354 | ... 175,790 | .o 465,539 | oo 7,936 | 756,945 | oo 1,230,420 |..coveeeeeeeen85,893 | (78,301) | oo 7,592
2. 20M4uiis e 155,847 | .oovverernae, 269,724 | .o 425571 | .o 84,783 | .o, 2,871 | 87,654 | ..o 114,452 | oo, 5677 [ 210,587 | .o 330,716 | .o 43,388 | ..o (50,589) | ...ovvrrereririans (7,202)
3. Subtotals
2014 + Prior........ | cooveveeean. 707,930 |..ooverernnas 1,116,259 | .o 1,824,189 257,220 | .o 6,225 263,444 | ... 579,991 | . 13,613 | 967,532 | 1,561,135 | .o 129,281 | (128,891) | c.ocvverereran 390
4. 2015, s | 324,284 | ... 528,355 | . 852,639 | 238,041 | .o 24906 | ...ccooevrennnne. 262,948 | .....ccooevevnne. 156,919 | .o 13,769 | 355,385 | . 526,073 | .o 70,677 |, (134,295) [ ..o, (63,618)
5. Subtotals
2015 + Prior........ | cooee..n 1,032,214 | 1,644,614 2,676,828 | 495,261 | 31,131 526,392 1,322,916 | ..o, 2,087,208
6. 2016, [, .0 SN PR ) 0,0 S P .0 SN R .0 S I 260,283 | ..o 260,283 |...ccoorennes D0, 0 S I 242,288 | ..o 523,847 | .ooviierireinnns 766,135 |...coccvene XXX oo | e XXX e [ XXX
7. TotalS...oceeee | e, 1,032,214 | .o 1,644,614 | .o 2,676,828 | ......ccovevenn 495,261 | ..o, 291413 | .o, 786,674 | ..ooeerirenn 736,910 |.ovoveierricrnae 269,670 |...cccvvernnn 1,846,763 | ...cooeevrneee 2,853,343 | .o 199,958 |....covvvernes (263,185) | ....cocvverereree. (63,228)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ..occevvveenns 1,550,906
1 19372 % | 2. oo (16.003)% | 3. ..covvvvevee (2.362)%

Col. 13, Line 7

Line 8

4 (4.077)%




Statement for September 30, 2016 of the GREAT AMER'CAN |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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 6 912 0164 900000 3 =*

* 1 6 6 912016 365 0000 3 =*

Q15



Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE 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. FUNded ABAUCHDIES.........ccouveeeciecieccicice ettt ssbs s | ervsesasssenins 21,314,127 ....15,880,109

2505. Equities and deposits in pools and associations... |
2506. Other assets and reCEIVADIES...........cv vttt
2507, INtANGIDIES. ..ottt

...6,484,710

..9,852,688
5,311,023

2597. Summary of remaining Write-ins fOr LiNE 25........c.ciiiieriiiiiiseiisiisississes s sesssssssessesseens ....31,043,820
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...........ccccoevrernee
58006. HKG HONG KONG, SPECIAL AL|
58007. GTM GUATEMALA...........cco...
58997. Summary of remaining write-

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

79,771
...122,933

Q16




Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COM PANY

SCHEDULE A - VERIFICATION
Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........ccvviieieiciiieie ettt ssssessens | essesssessassessssssenses 53,840,509 | ...ooevevererreieirs 51,025,370
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. ..6,659,084
3. Current year Change in ENCUMDIANCES..........cccviiuriiiiiiieieiietese ettt bttt en s s bntes | 2bsesessessesssastessessntense s ssnsensns 0
4. Total gain (loss) on disposals............ 374,467
5. Deduct amounts received on disposals............cccerrrrrererrennn. 608,551
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 1,811,198 ..2,283,392
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) ....58,454,311 53,840,509
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........cccviiiiiieiiiceiicesieee s bsssere s ssnserens | sreressresessesesssssenes 58,454,311 | oo, 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 0f Prior YEar...........cccvviveivieeiveesieceesiceeeees | e 204,662,776 | ...cvvevervrererrrnns 232,715,906
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....80,433,564
2.2 Additional investment made after acquisition ......1,900,964
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals.
7. Deduct amounts received ON QISPOSAIS...........ccovucviiiveieiiieisiee ettt nas
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
12, Total VaAlUGHON GIOWANCE.........cvveveiiieieiciee bbbttt a st enss
13, Subtotal (LINE 11 PIUS LINE 12)....uvuierieieecireieieeisie ettt sttt sttt s snsses
14, Deduct total NONAdMItEd AMOUNES..........c.civiieieicieieie ettt
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......euereriirisresseisiessessessssssssssssssssssesssssssssssssssssssssssssssssesses
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT........ccceiieciiieeeice ettt bebes s s bnaes | evesssassesessesesnsenes 184,800,178 | ..cocvvevverericras 104,010,053
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....34,681,195
2.2 Additional investment made after acquisition ....710,370,174
3. Capitalized deferred interest and other. .0
4. Accrual of discount .0
5. Unrealized valuation increase (decrease) 6,815,363 | ..coeverieririeereiiinns 8,006,703
6. Total gain (I0SS) ON QISPOSAIS..........cvuuruureueeierris et isees ettt es sttt b bbbt s st nets | sebsebsessentessessestanseniees 196,239 ..(242,572)
7. Deduct amounts received on disposals............. 19,505,453 ..45,770,226
8. Deduct amortization of premium and depreciation.................... 882,122 1,977,194
9. Total foreign exchange change in book/adjusted carrying value....... 0 | e 0
10. Deduct current year's other-than-temporary impairment recognized........ .158,841 1,400,000
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..276,316,733 184,800,178
12. Deduct total NONAAMItEd AMOUNES..........ccceviiiieieicicie ettt st sesses s | sbsssessessesssssntes et st snsenenssssnsans 0 | e 0
13. Statement value at end of current period (Line 11 minus Line 12).... ...276,316,733 184,800,178
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 prior year ...4,098,548,120 3,875,158,030
2. Cost of bonds and StOCKS ACUINEM...........c.cueiveieiiiiecieicsee ettt na st 512,215,544 1,004,858,770
3. Accrual of discount 8,107,918 | oo 14,587,243
4. Unrealized valuation increase (decrease) 172,960,918 | oo (103,163,614)
5. Total gain (loss) on disposals 34,798,712 68,003,863
6. Deduct consideration for bonds and stocks disposed of 651,682,139 ....107,639,256
7. Deduct amortization Of PIEMIUM.........ccciiiiieceeiee et a bbb b bbb es et s s b b ssebessnns | sisbebsssetessssssesssnssesans 6,273,634 15,262,796
8. Total foreign exchange change in book/adjusted Carrying VAIUE..............ccovueieeieiiveieieieeee e
9. Deduct current year's other-than-temporary impairment recognized 37,994,119
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). 4,035,399,731 4,098,548,120
11, Deduct total NONadMIttled AMOUNES...........ccoveiriiirieeisee et s s ssensessesnnsensessens | snsssssssnsesssssnsensensensnssnsensessnnns) | srssseseressssassesssssnsassessssnssssans 0
12. Statement value at end of current period (Line 10 minus Line 11 4,098,548,120




Statement for September 30, 2016 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISsO

Book/Adjus:ed Carrying Acquiiitions Dispo?;itions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)-eurernvererereereesnseeeeesssressssssssessssssssessessesssssessesssssssssessessessssssessensse | sessessessassnsnees 2,648,155,153 | ..ovovvvrieriinns 705,670,755 | .oovovreerierenen 492,052,571 | ovvvereereereieeeineens 1,410,885 | ..coovvvrinee 2,601,610,233 | ..ccovvvrrrinns 2,648,155,153 | ..o 2,863,184,222 | ....ocvovvien 2,636,336,191
2. NAIC 2 ():vereeermrerreeseesseesseesseesssesseessssesssesssessss s ssessssssssesssssssnsssnene | sevessessssessssesans 265,475,034 | .ooooveeeeicennne 9,789,500 | ..ooovereerrrirrrennn 6,231,838 | .o (GRS H I 70| — 275,912,151 | oo 265,475,034 | ....ovvvorennn. 264,501,539 | .ooovveeciireis 259,581,690
3. NAIC 3 ()erereeerurirerseeiseesieses st sessse sttt entne | eeesiesss st 59,124,150 | ..oovvervveerieeiereereeeinne (1 2,575,885 | ..oooevecrircrinerieninnne 13,087 | v 71,172,565 | oo, 59,124,150 | ...cvervrirrrrrirerinnne 56,561,352 | ....ccooererrcrirrnenne 67,981,893
4. NAIC 4 (B)-ernererrererirriieerieiiesieesiess st | serereesse s eneas 32,386,890 | ....cvoovrirriricrirrerienenns 9,855 | ..o 3,317,686 | ..ooovvverrerrerieriinns 5,083,661 | ...ovvveerirririreninns 37,463,290 | ..o 32,386,890 | ...cvvrrrerrrrirerinnne 34,142,720 | ..o 39,879,035
5. NAIC 5 ()..vereceeerrrerieesesieses s sseessesssess st ssssesssssssnne | oessssessssssssnesseenns 8,192,672 | oo 2,910 | oo (U (2,933,317) | ovvveererrerieriin 10,965,728 | ...ooovererrrreennne 8,192,672 | oo 5,262,265 | .....ovvvrerirerieninnne 5,853,225
B, NAIC B (2).reueerrerrerieeeeieiecsreiseeeess st s stesssssssssesssssssssessessessinss | sresssssasssssssssensasens 12,934,659 | ..o 32,298 | .o 3,237,331 | oo 3,196,184 | ..o 11,299,906 | ...ooovvrrircinnnnnes 12,934,659 | ..o 12,925,810 | oo 11,351,113
7. TOtAl BONGS. ...oouceiresrieieseseenessessenessesssens st ssns et ssesssensssesssenes | eoesssssssssssanes 3,026,268,558 | ......ccococrnrrennens 715,505,319 | .ovveovverrncreicnenne 507,415,311 | oo 2,219,342 | .o 3,008,423,873 |...ccoovvvrrirnnnns 3,026,268,558 |.......ccoocueicrenne 3,236,577,908 |...ccorvvrencrenne 3,020,983,146

PREFERRED STOCK
8. NAIC Tttt | rerienes s 32,309,756 | ..oovverreererieerieniienreeneinns (U RN (O R 5,706 | ..ovvoeverreririinans 31,695,452 | ..o, 32,309,756 | ...vvvrvvrirrrrierinnn. 32,315,462 | ..o 40,293,755
9. NAIC 2.ttt snsnnns | sressestnnensesteneans 130,374,352 | .ooooeeirieiiriinnns 8,000,000 | ...ovvrrrerrireirerereierreieenn [0 R 1,345,078 | ..o 130,634,224 | ....ovvvvvene 130,374,352 | oo 139,719,429 | oo 120,915,346
10, NAIC 3ottt | sesness st 39,023,882 | ....vverreirieeiieeieeeeeinae (1 2,000,033 | ..o 387,446 | ..o 29,205,980 | ...ocvernrererererennne 39,023,882 | ...veererirriieninnne 37,411,295 | oo 32,307,480
110 NAIC 4ttt | sosenesi st 16,002,102 | covooveererircerereeeinnes 91,788 | oo 7,632,506 |...cooovrererernrrieeieens (91,697) | oovvererererrirei 16,681,071 | oovooeercrrrreceins 16,002,102 | covooceerercrirecennne 8,369,687 | ...ovvrvrcrirrrrinens 15,598,376
12, INAIC Bttt | sebee st (0 RN (0 RN (O RN (O RN (O R O O (0 RN 0
13, INAIC Bt | sebsennt e (O OO (O ORI (O TR (O RO 0 [ O RN (0 RN 0
14, Total Preferred STOCK. ...t ssessssesnsnes | cesssssssssssssssssanens 217,710,092 | .o 8,091,787 | .o 9,632,538 | ..o 1,646,532 | ..o 208,216,727 | ..o 217,710,092 | ..o 217,815,873 | .o 209,114,957
15. Total Bonds and Preferred SOCK.........couurrenireriniinseesnssnessscsssnesssnesssesnes | cerssesssnesseenns 3,243,978,650 | ....ccoovvrersiiinnens 723,597,106 | ...cooovvvrrarrericnenns 517,047,849 | ..o 3,865,874 | ..o 3,216,640,600 |......ccoccooriveenee 3,243,978,650 |....coovvvreriirenne 3,454,393,781 | ..o 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§....488,110,377; NAIC2§............ 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S....... 0; NAIC6S........ 0.




Statement for September 30, 2016 of the

GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

BookIA1djusted ? Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oomirirrrerierenrieees | e 488,110,377 488,110,377 | oo 237,241
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI.........vuorerireiereieiecireieieeissieesssee et ssesssssssssessestes | sesssssssssssesssssnssesens 178,754,976 | .o 127,675,391
2. Cost of short-term inVeStMENtS ACAUITE..........ciieieiiiseesee bbbt nsenses | sessesessssessessessnsans 1,185,205,401 | cooovovvvrrereeininns 1,421,155,804
3. ACCTUAL OF GISCOUNL.......euvererireis ettt bbbttt | sebbesb st es bbbt (0 R 0
4. Unrealized valuation INCrEASE (AECIEASE)...........ccureviirieetiiireieiee sttt sttt b bbbt et s s s s saebans | saesesessaesasssseses e ses s b b s s b s s aees 0 [ oo 0
5. Total gain (I0SS) ON QISPOSAIS. ......ruueeurerrireireeeeseesseeseeeese s s eesssese e s e e et ss et es s ettt ee st essensenssessastansnns | ssessessassssssessasssssessessnssnssestnsnn 0 | e 0
6. Deduct consideration recived 0N QISPOSAS.............ccuriiveiiriieiiieie ettt s bbb st s s bensntes | sbessaesesssesessaesesnes 875,850,000 | .ovvevevrrereiieian 1,370,076,218
7. Deduct amOrtization Of PrEMIUIML.........c.eiuierireirceeieesseeeee sttt b et eb bbb s st bses st | eaeesessastessestesssessessess s bsnssentnsan 0 | e 0
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE..............cc.cucviiveiiiieiricreiccesee s snens | cvesisasssssesesss e se s sesesssaese s 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZET............cvovueviiriveiieieisieie e sees | sressssessessesss s s ssessns st s sesnsenns 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccevrurrrrrererrireieiieiseeseeeesesenes | ceveeiessesssessssseenen 488,110,377 | o, 178,754,976
11. Deduct total nONadMItlEd @MOUNTS............curiiiiiii bbb | bbb 0 | i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)......coviviuiiisiiiieisieseesectesiesesesissesssessssssessessssssssssesss | sressssssessessssnssssesens 488,110,377 | oo, 178,754,976

QsI03




Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COM PANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 821,855
Cost paid/(consideration reCeiVEd) ON AAAIIONS. .........cv.ruerreririreirririeisssesee ettt et ss st s s 0
Unrealized valuation INCIEASE/(AECIEASE).........cuu ittt ettt bbbt s s s8R b bbbt ses 0
Total gain (10SS) ON tEIMINAtION TECOGNIZEM. .........urvurererrireeeeiseiseeeseeeeseesesesee e esesssse et ees e sseesessses s s st ees e s ss e s ee s8R n bbb n e nE et (6,687,681)
Considerations received/(paid) ON tEIMINGLONS. ..........c.iiiieieieie etttk s bbb bbb bbbt (6,687,681)
24100 2 (1o 3OO PSPPSR PSPPI 0
Adjustment to the book/adjusted carrying Value Of NEAGE IEML........c..ciirirei st ses 0
Total foreign exchange change in book/adjuSted CAMTYING VAIUE............c. ittt ettt (699,012)
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 6+ 7+ 8)...cviiiieiieieieeese et sees 122,843
DEAUCE NONAAMILEEA @SSELS..........cvuivieiieiiiieiicietscte ettt bbb s bbbt s s e s s bbb s b bbb s et s st bbb b st bbb ss bt 0
Statement value at end of current period (LINE 9 MINUS LINE 10).......c.iiuiiiiriiieiicte ettt bbbt bbb bbb st bbb naen 122,843
Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOF YEAI)........vuurerureurerrrerreseesnseeessssessssssessessssssessesssssssssssassssssessessssssessessssssessesssssnssessasssnssens 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN)...........ccovvveieiirinieineeseeesseseeisnens 0
Add:

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minUS.........cc.cccvverennnn 445,268
3.14 Section 1, Column 18, PriOr YEAI..........ccvvveveereierereeieie e 0 445,268 445,268
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............ccceuevnee. 0
3.22 Section 1, Column 17, PriOr YEar........ccveiererereeeeeseereiseesseiseieenns 0 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccceceevennee 0
3.24 Section 1, Column 19, Prior YEar........cvvverrerererereeeresriseiessenesniseenns 0 0 0
Subtotal (Line 3.1 minus Line 3.2).........cccoevrverernnee 445,268
Cumulative variation margin on terminated contracts during the Year............cccevevveveveveeriereeieeirennns 977,331
Less:
4.21 Amount used to adjust basis of hedged item.........ccccoovvrrrrrvrrnrnnes 0
4.22  AMOUNL FECOGNIZE. .....vvveeeriirieireieiesies et ses 977,331 977,331
SUDLOAL (LINE 4.1 MINUS LINE 4.2).......voieeerrieiieetieie sttt sttt s s8££ 5285828422 s bbbt en s 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAtIONS IN PHIOT YEAI..........c.vurerrireeereireireesrsee et ss s et s et st ss bbb es s en 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI...........ceiirieieiiriee e naes 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ettt 445,268
DEdUCE NONAAMILEA BSSELS........euvueerrerircrieiieisri sttt 0
Statement value at end of current Period (LINE 6 MINUS LINE 7)........cururieiurerriiierseeeseeese e iseesseseessssssssesessess sttt ssessesssssessess st e ssessesssessessasssessessssssessssnn 445,268

QsSi04



Statement for September 30, 2016 of the GREAT AMER'CAN |NSURANCE COM PANY

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

QsSI05, QSI06



Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 122,843
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 445,268
3. TOAI (LINE T PIUS LINE 2)..vuiriveiiireiieieiiieiseie sttt sttt se s8££ 888288 R R s s n bbb n sttt 568,111
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 578,686
5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (10,575)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cvuivuiiiriiieisiisiieieiieiesieie ettt es st 8 et 8 st s sttt 0
Fair Value Check
7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 122,843
8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 445,268
9. TOLAl (LINE 7 PIUS LINE 8)....vevvevecteicveese ettt sttt e b s st 8 s bbb s e s bt A e b s bbb b e st s ettt n et e bt s st enen 568,111
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 578,686
11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (10,575)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....cvuiieireieirieieiissisesseesessssessessssssesse st ssessssssessessesssessessassssssessasssessessessssssessesssssessessnssessassosssnssessanssnssessassssssnssnes 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 303,750
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 593,400
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 897,150
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....ccurureeerereireieeesriseesseseesessesessesessessssssessesssssessessesssessessessssssessassssssessosssssessessasssessessassssssessssssssessasssssessessnssessessnnes 0

Qsl07



Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

. Book/adjusted carrying value, December 31 Of Prior YEaI...........c.ccueveverriesieeiesereees e

. Cost of cash eqUIVAIENS CUINET...........ovurrrereresirre ettt

. ACCIUAL OF QISCOUNL......oovuiviieictcte ittt bbbttt bbb se s e

. Unrealized valuation INCTEASE (AECTEASE).........rvuwrrerrerirrrereireesneieeseesseessesssessssssessessssessssessesssssessesssssessessansnnes

. Total gain (I0SS) ON QISPOSAIS........eureueeurerrereieereeeeieeese ettt s sttt nen

. Deduct consideration received 0N diSPOSAIS...........c..cueurieieiiiniieiieireieieei et

. Deduct amortization Of PrEMIUM.............cccoiviueiiiciiisiecse ettt saes

. Total foreign exchange change in book/ adjusted Carrying Value.............cc.ccueveveveieeeicveeisesieeseesee s

. Deduct current year's other-than-temporary impairment reCognized............ccocvvvieieniirieiesesse e

. Deduct total nonadmitted @aMOUNLS...........c.cueieiiiiiieecs e s

. Statement value at end of current period (Line 10 MINUS LINE 11).....vieiiiiiieieiisiesessisissi e ssiessessssssnans

...................................... 38,408,608 | .......cccovriiniiniiinnnen.. 34,026,267
.................................... 105,153,824 | .....cvvvvvvivinrrniinennn.. 56,482,689
...................................................... 1O RO
...................................................... L0 RN
...................................................... LU OO |
...................................... 60,902,544 | ....ccooovvvvvrrrrinnnnnn..52,100,349
...................................................... LU OO |
...................................................... LU OO |
...................................................... 0 ] 0

...................................... 38,408,608
...................................................... O OO |
...................................... 82,669,888 | .......ccoooiinriiiniiiniinnnen... 38,408,608

QsI08
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Statement for September 30, 2016 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE A - PART 2

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

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 Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Office Building, Land, and Improvement: St LOUIS. ..o MO.. | 11/30/1999.... | Worldwide Building, St. Louis............ccccceurrrrirnes 0 0 ...223,996
Building, Land, and Improvements............ccccoeeeeencenininnennene Charleston SC... | 05/01/2002.... | Charleston Harbor Resort and Marina 0 0 . 1,423,082
Building, Land, and Improvements.............cccoeeeerisieireinnnns Stevensville MD.. | 05/11/2005.... | Bay Brdge MariNa...........cccovuevuiieiiieiieieisieiee sttt sssessenans 0 0 | o0 e 63,481
Building, Land, and Improvements...........ccocverenrscnininnennens Whitefield.........cooeiriiiesecsces NH... ] 06/02/2005.... | Mountain View Grand Resort LLC 0 0 ..123,713
0199999, TOAIS. ... vuureereetersere s stk erbnrt s 0 0 1,834,271
0399999, TOAIS.......ouvvverereirseiseise e sises et s ss st ss s sk s bbbkt sene S44see RS LRSS R RS EeLE S S RR A E RS R AR E e eeseeAs LR 0 0
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances|  Incurred
Property Disposed
Building, Land, and Improvements.. Florida City. | FL... ‘08/08/2016 Adra Investments LLC 149,891 0 0 149,891 ..254,426
0199999. Totals cernnnenen. 149,891 . . 0 0 149,891 ..254,426
0399999, TOAIS........orvreereeiaircieesiseeesesisees st ssssssssesnsenseesessseessssnsssesssssssesssssnsssesssnsssssssssssnssesssesssessnsenssnnns | oevoneenee 149,891 | o0 | s 149,891 | oo (V] [T (V1 [T 0 0 0 149,891 254,426
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Statement for September 30, 2016 of the G REAT AM E RICAN I N S U RAN C E CO M 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
Ancestry.com... LENI.ooiieiiiceee e uT. 09/22/2016.... | .. 14,875,000 | vovueieiieiireiecrcnee s 0 21,280,000
Biltmore Hotel... . 0TI GADIES. ..ttt PRI PR 08/13/1999.... | .. 0 [ e 7,897,205 25,650,000
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET...........ovoiiieieiieieieieieet ettt ettt es et sssensante | stessessetsssassessssssssssessessssnsesssssessssensesses | sesenes XXX....... 14,875,000 | ..o 7,897,205 |............. 46,930,000
0899999. Total - MOrtgages iN GOO SEANGING. .. ... verrerirsiiussers et sese s8Rk € feeb bbbttt | crben XXX 14,875,000 ...7,897,205 46,930,000
3399999, TOAl MOMGAGES. ........vvrerereereeieeieeeeieeeseees ettt ee s Ciatesass s aes et es e nsnnins | criees XXX....... 14,875,000 ...7,897,205 46,930,000
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 With Partial Repayments
Biltmore Hotel . | Coral Gables.. FLoiiireiires v 08/13/1999.... | 09/12/2016.... 27,867 0 0 0 0 0 ..27,867 0 0
Chase Park Plaza Hotel | St LOUIS ... cevecrieeieerissisererseesssnisensensesensenssnnens | MO | e 08/11/2014.... | 09/12/2016.... 77,137 0 0 0 0 0 17,137 0 0
Dixie Terminal Corporation.... [ CINCINNGLI...........cocrervrrierernirernnerinneernseensesnnnees | OHucvviiciis [, 12/30/2008.... | 09/25/2016.... 75,691 0 0 | oo 0 0 0 0 ..75,691 0 0
Embassy Suites Nashville..... [NaShVIlle.........c.ccoevreerenernniinerinerenneessresnnernenscennees | TN | v 10/25/2012.... | 09/12/2016.... 39,707 0 0 .0 0 0 0 ..39,707 0 0
Embassy Suites New Orleans| New Orleans............cc.oocenrrnneineinneiineennenneiseenssensssnnennee | LA | e 10/25/2012.... | 09/12/2016.... 63,832 0 0 .0 0 0 0 ..63,832 0 0
McHenry Row. Baltimore.........c.oveverenrennicnirnerrereeneeesnissnseseneseneenes | MDDt | e 06/29/2012.... | 09/12/2016.... 63,259 0 0 .0 0 0 0 ..63,259 0 0
Miami Beach Marina............. | Mi@Mi.....c.ccoorniiirnneinernnieieeseseesssnerseseseseessssnees | Fluveiicines | vevveens 11/22/2011..... | 09/12/2016.... 84,520 0 0 .0 0 0 0 ..84,520 0 0
MSR 1 AUSHN. .o sssssssesssesssssssessesnis | T umvineisnnnens | coeeens 02/16/2016.... | 07/14/2016.... 26,048 0 0 0 0 0 ..26,048 0 0
One East Fourth Inc. oo [ CINGINNGLEL ..o | OHlccis | s 12/30/2008.... [ 09/25/2016.... | ..ovverevrrererennne 235,766 0 .0 0 0 (V18 I 235,766 0 0
Palomar Commons.. | CarlSbad..........ocvevecieeeeeeereeseeeeeeeeesesesseeseeesiennins | CAuecicenes | v 10/17/2013.... | 09/12/2016.... 37,236 0 .0 0 0 0 ..37,236 0 0
Wild Dunes Resort I8le Of PaIMS.......c.vvirriierinrirerennriserinninennenisresesennes | SCutiinivicniis [ v 03/30/2011.... | 09/12/2016.... 46,027 0 .0 0 0 0 ..46,027 0 0
Xactware Office Building....... Lehi .| 02/24/2014.... | 09/12/2016.... 58,573 0 0 0 0 0 ..58,573 0 0
0299999. Total - Mortgages With Partial Repayments. ....835,662 0 .0 0 0 (U I 835,662 0 0
0599999. Total Mortgage: ....835,662 0 (V] [ 0 0 0 (V)] [ 835,662 0 0
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Statement for September 30, 2016 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Duri

SCHEDULE BA - PART 2

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 - Unaffiliated

000000 00 0] Global Premier Finance Company LOC I [ OH... [ Global Premier Finance Company....c.c... | [02/01/1999.... 0 0 2,253,134 | o) | v 0] 100.000
1199999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated...... .....coooiiiioiioiiiiiiiiiee e 0 ... 2253134 | o0 | 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 0] Yukon Capital Partners I LP.............. [ Minneapoli [MN... [ Yukon Capital Partners II L.P. | [o711712014.... 2 0 A 0 [ s 1.230
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFIlIAEED. .........eviiiiiriiiicisiisiisiisiiins ot es st enssssaes 0 24157 | o0 0. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O|AMMC CLO 19 UBS COllAtEral...........cveurerirmeieaiereiieeisseisseeiseissessesssseessessssessssens GEOrge TOWN......oouvereerirrieiins CYM. | UBS Securities LLC 08/18/2016.... | .coovverecns (U T 12,000,000 | ..ovooncerneieiierieei 0 | o0 | e [ T 30.000

000000 00 O[AMMC CLO 19 UBS WarhOUSE. .........ceumeuririinirerieriisnseeerssisesesssesessssessesssesssessseenns George Town, .| CYM. | UBS Securities LLC 08/18/2016....

000000 00 0| Archlight Energy Partners Fund VI, LP Boston . . | Archlight Energy Partners FUNA VI, LP.........ccooiiiireecnieeseesieeieeiesiesssnienes | ceseeesieinenes 08/04/2015....

000000 00 0|Blue Chip VI Extension Fund Il CiNCINNGL...vvovvriieeiierieiens OH... | Blue Chip VI Extension Fund II 09/15/2015....

000000 00 O|Bridge Growth Partners L.P.........cccccoceienrereerenennencenieinenenne New York NY.... | Bridge Growth Partners L.P.........ccccovvvvireincenes 07/15/2014....

000000 00 O|Channel 51, LLC.......... Washington..........cceeeeemivcennennns DC.... [ChanNel 51, LLC.......oueiieieiieieie et 04/29/2016....

000000 00 0|Cincinnati Cornerstone Investors El lll, LLC Cincinnati . | Cincinnati Cornerstone Investors El I, LLC..........ccccoveiniiienieniieiesceiseienene 09/13/2016....

000000 00 0|CincyTech Fund IV, LLC Cincinnati . | CincyTech Fund IV, LLC.......occovveererrierins 03/18/2016....

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

000000 00 0|The Cranemere Group Limited London. UK.... [ The Cranemere Group LIMIted.............cvururierriririeirireiseisce e 05/21/2014....

000000 00 0|Cranemere UK Holdings | Limited......... . London. UK.... | Cranemere UK Holdings | Limited.............ccocoveiimiincinriinninsiienieciseninns 05/09/2016....

000000 00 O|EOS Energy Storage, LLC.........cccovvevneenirereerinieicens Edison. NJ.... |[EOS Energy Storage, LLC..........ccovennee. 08/19/2016....

000000 00 0| Greenspring Opportunities IV, LP. Owings Mills MD... | Greenspring Opportunities IV, LP 04/25/2016....

000000 00 0 |Harvest Intrexon Enterprise Fund I, LP . . .| San Francisco.........co.veervrerniennns CA.... | Harvest Intrexon Enterprise FUN |, LP........cccovviivriniiernrininsisssssse s 09/04/2015....

000000 00 OL-A Saturn ACQUISIION, L.P.........oouiiieirieieieieiise st Philadelphia.. . | L-A Saturn Acquisition, L.P........cccccoerrrirnrieceieirennnne 01/16/2015....

000000 00 0|Medley Credit Opportunity Delaware Fund, L.P.. New York .| Medley Credit Opportunity Del Fund, L.P..c 07/15/2016.... | ccoovevernee. YA I 2,628,340 | .o 0

000000 00 O|Medley Real D (Annuity) LLC New York . [ Medley Real D (AnnUity) LLC.......c.ovririereeicecincreiseiseeeseeeesesseseeeesessesseseessssnsessenns | vesseseesences 03/21/2016.... 3 0 5,013

000000 00 0|NB Secondary Opportunities Fund Il L.P. ..........ccccoviiniiniieiiininiceiseiies s NeW YOrK.......ccovivmiriieriniiiniinii .| NB Secondary Opportunities Fund Il L.P. 05/23/2013.... 0 (V1 N 315,000

000000 00 O |Patriot Financial PartnerslI, L.P. Philadelphia...........ccccorevrrrinirenns . | Patriot Financial Partnersl, L.P 04/30/2014.... 0 {11 O 337,500

000000 00 O|Project Senator Holdings, L.P. New York . | Project Senator Holdings, L.P 05/11/2016.... 0 0 | (6,842) | ...

000000 00 O|PWP Growth Equity FUnd I LLP.........cooooiviniieinrineiieisrieniseiies New York ... | PWP Growth Equity Fund | LLP.......c.cccooovuviirinniniins 08/20/2014.... 0 0

000000 00 O|River Cities Capital Fund IV, LP .. Cincinnati . | River Cities Capital Fund IV, LP. 09/30/2012.... 0 0

000000 00 O|River Cities Capital Fund V, LP .. Cincinnati... . | River Cities Capital Fund V, LP 12/31/2012.... 0 0

000000 00 O0|Snow, Phipps, & Guggenheim II, L.P. Wilmington.... . | Snow, Phipps, & Guggenheim I1, L.P. .......ccoviiiirrenesee e 01/08/2010.... 0 0

000000 00 O|Snow, Phipps, & Guggenheim IlI, L.P. Wilmington, . | Snow, Phipps, & Guggenheim III, L.P. 06/08/2016.... 0 0

000000 00 0|Solamere Capital Fund I, LP Boston . | Solamere Capital Fund II, LP 08/19/2013.... 0 0

000000 00 O|Solamere Capital Fund II-A, LP BOStON. ... . | Solamere Capital FUNA [1-A, LP .......ooiiiieiececseie s sesennes 08/19/2013.... 0 0

000000 00 O Tritium Partners, LLC..........cccoveuriveiieeeceeicceeeeeee e Austin... TX.... | Tritium Partners, LLC..........cccooveeveeevieeereecieines 06/26/2015.... 0 0

000000 00 O[Tyson Holdco, LLC New York NY.... | Tyson Holdco, LLC 07/22/2016....
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted..............ccieiiiiiiiiiiiiiis oottt nsennees
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O|Lubert-Adler Real Estate Fund VII, LP Philadelphia............cooceerenererinnes . | Lubert-Adler Real Estate Fund VII, LP 10/15/2013....

000000 00 O|PRCP-Aurora Partners, LP. . DENVET....ooiiieiieeeeee . | PRCP-Aurora Partners, LP 08/22/2016.... | .... .

000000 00 0|PRCP-Avondale Partners, LP.........cccocvvvmireinrirernrnins . Phoenix .. | PRCP-Avondale Partners, LP.. 09/23/2016.... | .... LN 2432000 | e 0 0] v 40.000

000000 00 0|PRCP-Everett Partners, LP. Seattle . | PRCP-Everett Partners, LP.. 07/21/2016.... | ccvoerernes (U R 5,040,413 | o0 | 0 | 0 | oo 39.705

000000 00 0|Righetti Ranch, L.P. ..| San Luis Obispo... . ... | Righetti Ranch, L.P... 06/26/2016.... 0 0 30,000 0 26.670

000000 00 O|Water Street O'Connor, L.P............ Atlanta .| GA.... | Water Street O'Connor, L.P 10/22/2015.... 0 0. 2234897 | ool | el 0 ... 37.500
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffillated. ... ..ciiiiiiiiiiiiiiiiiins ot ssssnsssssssenes [ R 6,190,150 | oo 4,764,897 | .0 [ 0. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O|GAKEY LIME,LLC......... | GUMEE. ..ot | L. | GAKEY LIME, LLC 11/19/2015.... 0 (V1 O TAB,TNT | o0 | s [ I 50.000
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Statement for September 30, 2016 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

1 2 Location 5 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
000000 00 0|Galic Pointe LLC Destin FL..... | GalIC POINEE LLC ...voveevivevirrisirisis sttt esssssnses | svssessinnnnes 03/25/2011.... 0 0 17,500 0 35.000
000000 00 0| GALIC SOMent0, LLC......cuuuiiiriieiniesinississis s esssssesssnssssssens s senssens Coral Gables.........ouvweriinrenireinens FL..... [GALIC SOrmento, LLC.......ccuuiienirieriinississsrssssssssssssssssssnsssnenas 06/27/2012.... 0 0 8,386 L0 [ s [ I 35.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIlIREA.............ooiiieiiiiieiiieiiiiies ettt ssennens {0 772,603 | oo {0 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 0] Pretium Mortgage Credit Partners |, L.P [New York [NY.... [ Pretium Mortgage Credit Partners I, LP..........omesesssesessssssss | [1210412014.... 0 0 [ 132,960 | oo 0 0 0.570
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans = UnaffiliBted. .........vueriiriniiniiiinis o sesssnsssesnsssssssssssanes (] P 132,960 | oo 0 | s 0. XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 0] R4 Housing Partners IV, L.P..... [New York [NY....[R4 Housing Partners IV, L.P | [1211212014.... 0 0 [ 2,883,791 | e 0 [ o 0] 12.500
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNffilIBIEA. ...t ittt esee st sss e e bt s bbbttt 0] e 2,883,791 | oo 0 | o 0 [ XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
000000 00 0] Georgia Tax Credit Fund GA, LLC [ Atianta [GA....| Georgia Tax Credit Fund GA, LLC | [1210312014.... 0 R e e 95.000
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit « UNGFfilIAEE. ..o ittt sne eseessteeseeee et et ee et et ee ettt s et enses et ensensse et 0 [ 168,440 | e | i 0 XXX
4499999, SUDEOLAI = UNGFAIIIAIEA. .....vv. etttk E 01 4eEE1eEE £ oL E oA 48R E LA eeE 1L E 48R oL E 084061 4oLk eLE R E LR Rt 24911740 [ 16,242,981 | 0 | 0 [ XXX.......
4599999. Subtotal - AFiliated.........covrireriieriiris i 0 v 772,603 | i | 0 [ XXX.ovone
4699999, TOAIS.........cvvrirreierciieriieeieesse et 24911740 | 17,015,584 | 0 | 0 [ XXX.......
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./A.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) | BJA.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
000000 00 0| Global Premier Finance Company LOC...........ccccoceuev. I Cincinnati........cccoovevienenns | OH. | Distribution. 02/01/1999 [09/27/2016 0 0 0]......957,000 | ... 957,000 0 0 0 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil..........ccoconniiininnnns 0 0 0]......957,000 | ... 957,000 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|Bridge Growth Partners L.P..... . | New York .. |NY.. | Bridge Growth Partners L.P.... .. | 07/15/2014 | 07/25/2016 0 0 0].....285453 | ... 285,453 0 0 0 0
000000 00 0|The Cranemere Group Limited. . | London.... .. | UK..| The Cranemere Group Limited .. |05/21/2014 | 07/22/2016 0 0 0]......660,000 | ... 660,000 0 0 0 0
000000 00 O|LLR Equity Partners IV, L.P.......c.ccccovuverrerrnienceinnis Philadelphia...........c.cc....... PA.. |LLR Equity Partners IV, L.P........ccccccovrvunes 03/14/2014 | 08/02/2016 0 0 0 | 4,965 | oo 4,965 0 0 0 0
000000 00 0|NB Secondary Opportunities Fund Il L.P. .............c.... New YOrk.......ccoevevecenec. NY..|NB Secondary Opportunities Fund IIl L.P. | 05/23/2013 |07/22/2016 0 0 0 0 0 0 0
000000 00 O|Patriot Financial Partnersll, L.P........... Philadelphia ...| PA.. | Patriot Financial Partnersll, L.P................ 04/30/2014 |08/03/2016 0 0 0 0 0 0 0
000000 00 O|Snow, Phipps, & Guggenheim IlI, L.P. Wilmington .. | DE.. | Snow, Phipps, & Guggenheim IIl, L.P. ..... | 06/08/2016 |08/24/2016 0 0 0 . 0 0 0 0
000000 00 0|Solamere Capital Fund Il, LP Boston. .|MA. | Solamere Capital Fund Il, LP ..|08/19/2013 |07/27/2016 0 0 0 55,637 0 0 0 0
000000 00 O[Solamere Capital Fund II-A, LP .. . | Boston. .| MA. | Solamere Capital Fund II-A, LP .. . 108/19/2013 | 07/27/2016 0 0 0 83,441 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0] . 1,557,058 | ..... 1 ,557,058 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|Lubert-Adler Real Estate Fund VII, LP .........ccccovevunnce Philadelphia...........ccc........ PA.. | Lubert-Adler Real Estate Fund VII, LP ..... 10/15/2013 | 07/14/2016 0 0 0.....15625 | .......... 15,625 0 0 0 0
000000 00 O[PRCP - Ohio Partners I, L.P..........cccccoorererrrrrrrernnnns Cincinnati..............c......... OH. | Correction from prior quarter.................... 04/06/2016 | 09/30/2016 0 0 0]......233,049 | ....... 233,049 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 0 0].....248674 | ... 248,674 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 O|GAKEY LIME, LLC.....vvererrreririeriericereeierieniens GUMEE.....ovvrrerrereininns | IL.... | GAKEY LIME, LLC....ccooovvvreririrrrireiis 11/19/2015 | 09/30/2016 | .......... 457,500 | ..oooovrrrerines (V1 I (0 0 0 0 (U I 457,500 | ........ 457,500 0 0 0 0
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Statement for September 30, 2016 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

SCHEDULE BA - PART 3

sets DISPOSED, Transferred or Repaid During the Current Quarter

Showing Other Long-Term Invested As
5 6

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./A.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) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
000000 00 0|Galic Pointe LLC ... Destin FL...| Galic Pointe LLC .. |03/25/2011 | 09/30/2016 .0 0 .0 0 0 0 2,625 0 0 0 0
000000 00 0] Galic Sorrento, LLC.........coorvuiriiiriiierii s Coral Gables................... FL...| Galic Sorrento, LLC. .106/27/2012 | 09/30/2016 | ... ...8,432 .0 .0 .0 0 0 0].. . .8,432 0 0 0 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affilated.........co.ooiiiiiiiiriiiisciersssssssssissssssssssissssssssssssensnes | eovessend 468,557 .0 .0 .0 0 0 0 | v 468,557 | ....... 468,557 0 0 0 0
4499999. Subtotal - Unaffiliated. 2,762,733 0 0 0 0 0 0 2,762,733 | ... 2,762,733 0 0 0 0
4599999 SUDLOLAI = AFFIIAIEA. ...ttt ek f LRt | e 468,557 .0 .0 .0 0 0 [ 468,557 | ........ 468,557 0 0 0 0
4899999, TOAIS. ... HELEE LR | e 3,231,290 [ oo () [O I 0 0 0 0 3,231,290 | ..... 3,231,290 0 0 0 0
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Statement for September 30, 2016 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Special Revenue and Special A
19647P BK 8| CO ST HSG FIN AUTH 11 3.00 9/1/2056..........cuevveirereriiieierereisiesieisisissssssessssssessessssssssssesssensenss | evneienns 07/12/2016.... | JEFFERIES & CO.....oocovevrrrieieierieeee e 4,550,000 1FE...
57587A RG  5|MASSACHUSETTS HSG D 2.90 12/01/2031...........cvuueeeirrerirerereeseeessrsesiesssseesessssessessssssseessas | veerenenes 07/22/2016.... | BARCLAYS CAPITAL......couiirrvrerieimsenerisesiesiesssssessssssssssssessssssssssssssssssessssssssessnssssssessns | soessnesssessssssssssssesssesssssssnssonens | vessesenensssessesseeensne 219,000 | eovieiirseirnenissiienin 2,415,000 1FE...
594653 7L 5|MIHSG DEV AUTH B 3.10 12/01/2031.........evuumrirmrireireiineisseiieeiseesseissisessessseessssssssssssssssens. | soeesseses 09/23/2016.... | BARCLAYS CAPITAL. ....couuiumiirrireireriseisesissisesssessssisessssias 3,625,000 1FE...
60416Q GJ 7 [MN ST HSG FIN AGY C 2.33 08/01/2048..........cvvvrererriririiiinerierierisseississesiesiesssesssssissessenees | seveniones 07/15/2016.... | RBC CAPITAL MARKETS........otiiiiiiieiieriteisisii ettt enes RO N 5,000,000 .0 |1FE...
658877 FB 6| ND HSG FIN C 2.85 07/01/2032........cuuirerieserssssssensessssisssnsssssssnssesssssssssssssssssnssessssssssnssssssssnes | eeserenenes 08/05/2016.... | RBC CAPITAL MARKETS.....ccotiiiiimiriisniissesssnsssisssnsenssssssensssesssnsssssssssssnssssesssnssssssssssssssssssnns | onsnsnsnssensssssssssssenssssssesssssonnes | nsnsssesensssessensennssss23000,000 | civiieviissisnsnisssisssnson 2,000,000 | coooiiir s 0 [1FE i
3199999. Total Bonds - U.S. Special REVENUE aNT SPECIAI ASSESSITIENE. . ...vurruiuserstesirsisssssisesassssrsssssesssssseesesssassessesseesees e eessseseeseessesseesanssessas | £1e0sseEseesoesseE o8 8 oeE 08 eE 808 L840 E 8108842801488 E bRttt enssnsentensensanssnsansansssnsenssnssnnsnnsensanssenensans | sesvensensssnsenrsnnssessenss ] £3D90,000 [ tovrssreersssessesnsssnsans 17,590,000 | ..ovoveveieieieciecee e 0 XXX
Bonds - Industrial and Miscellaneous
01448Q AA 8|ALESC 4A A1 CDO SSNR FLT 07/30/2034..........coccnvrvnrinrrrnnes Roene. 09/29/2016.... | AMHERST SECURITIES CORP.......cottumiiimiiriiseitseiseisessses st ssssssesss st sssssseesssens | essssssssesssssssssssssssessssesssasssonses | oessssesssnsssssssnsssansenns 1,307,975 | oo 1,540,494
05533N  AJ 3| BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE.........ccccoruvurrummrimrirerienieisnseisssiesieseesessesnnes | revesneenns 07/01/2016.... | BANC OF AMERICA SECURITIES 0 0
05948X 5V 9|BOAMS 2004-C B1 MEZ FLT 04/25/2034 07/18/2016.... | AMHERST SECURITIES CORP.......cotiiuiimrirririesesiss s ssessssesseessss e ssssssss st sssssssees 976,833 | ....... 1,044,741
107265 AE 0 |BRENT 2006-1A B CLO MEZ FLT 02/01/2022.........ccccevorevvrerines . 109/19/2016.... | CS FIRST BOSTON.......vvrriiirirrieirnieierissiessessssesenssssssssenes 2,878,125 | ...... 3,000,000
12647TH BC 9| CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE...........oevorivmerierirceiieirseissssisssisessesssssessssssssnsnsns | sevevenenes 07/01/2016.... | AMHERST SECURITIES CORP......cotvuuirmrirreiierinissise st ensss s sssssssessesssss s ssssssssssnens 0 0
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36..........cvvumreeniirerireeireeisnesississsssesssesessessssssennss | sevoseennns 07/23/2016.... | JANNEY MONTGOMERY SCOTT......ccccorvvvrrrnnes 0 0
126694 UJ 5[CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036 . .1 07/15/2016.... | AMHERST SECURITIES CORP. 1,212,522 1,409,909
14855) AB 1| CLAST 2016-1 A ABS SSNR 4.45 08/15/2041........c.ovcervrerrrinnes 08/01/2016.... | DEUTSCHE BANK 2,999,122 | ....... 3,000,000
227170 AE 7|CRNN 2013-1A A ABS 3.08 04/18/2028... .| 07/06/2016.... | BARCLAYS CAPITAL 656,747 683,333
28618W AB 0| ERL 2014-1A A2 ABS 3.668 04/19/2044............oovvmiviirerieeineiiserinesiesisseesssssssssessesessesssssssssesens | senerenenes 07/12/2016.... | CS FIRST BOSTON 2,267,297 | ....... 2,300,000
30288L AN 3| FREMF 2016-K53 B MEZ 4.1557 03/25/2049.........cvvvumiererineiiseiseiissiesisssssssisssssessssesssesssssisans | soesseenes 07/16/2016.... | BANC OF AMERICA SECURITIES 0 0
30290U AL 3 |FREMF 2012-K22 C MEZ 3.8108 08/25/2045 s | eriieniins 07/25/2016.... | BANC OF AMERICA SECURITIES 997,813 | ....... 1,000,000
32051G XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35.......cccomieerierireiseesseisessessesesseesssissssessesens | eevnseeanns 07/12/2016.... | BANC OF AMERICA SECURITIES 906,694 997,737
36828Q QH 2| GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045.........ccocvivriereriirieieiississssisissssssesssssesesssssenss | oesinsenes 07/03/2016.... | AMHERST SECURITIES CORP........ccovirriiiiiriieineieie i ssasssessnes 0 .0
42809H AG 2 [HESS CORP 4.30 04/01/2027.......ccourvurrireireriniiseriesisssessssssssesssesssssssssssssssssesssessssssssssssssssesss. | sevnssnnes 09/19/2016.... | JP MORGAN SECURITIES INC.......ceromrrrrerrieirerinreinerienieeisseenns 4,989,500 5,000,000
45257E  AB  0|IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037.........c0vmmieririniieererinsissinsieissssssiessssiessesssssssssenss | revssennes 07/21/2016.... | AMHERST SECURITIES CORP.........ccootiriiiiiiiiiernsieie st ensnen ....5,395,019 6,113,336
46630J AE 9|JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049 09/27/2016.... | BANC OF AMERICA SECURITIES 983,438 | ....... 1,000,000
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.... .| 07/26/2016.... | Deferred Interest... 6,856
50218Y AA 6|LSTRZ2015-1 A SEQ SSNR FLT 01/01/20 07/15/2016.... | BANC OF AMERICA SECURITIES 2,557,826 | .......
523277 ZZ 7|LECTRUS CORP TL 17% PIK 11/15/2017......ccouiviirireereeierissriesieeesseesssssssessessessssessssssssssenss. | soeerenenes 07/01/2016.... | Capitalized Interest 3,204
523277 ZZ T7|LECTRUS CORP TL 17% PIK 11/15/2017 ....cvoorirriireireiiiniieeiiesieesseessssisssssssiesssesssssisssssnses. | sossienes 08/01/2016.... | Capitalized Interest 3,329
523277 ZZ 7|LECTRUS CORP TL 17% PIK 11/15/2017......ccouvvierirrerieieiiseriesieseseessssssesisessesessessssssssssenes. | seerenenes 09/01/2016.... | Capitalized INEErESt...........ccuurveervrerrreriieineerieereseeceiesies 3,321
543190 AA  0|LTRAN 2015-1A AT ABS SNR 2.98 01/15/2045..........cccovvveerenrirerirniineinesiesiseesssessesssssessesesssns | seerieses 07/22/2016.... | BANC OF AMERICA SECURITIES........coitiuiiieiieiieireeississisessesissessssisse s sses st sssss s sssssss | esssssssesssssssssssssssessssesssssssenses | ooessesssesssssssssssnssnns 2,457,042 | oo 2,535,892
54910K AA 9 [LSTRZ 2015-7 A SEQ SNR FLT 07/01/20........c0cvveererieririiriieiiesiiseiesisssisssisssssessenssssesssssnnss. | sevssiones 07/22/2016.... | BANC OF AMERICA SECURITIES........cccotvmirierieriieiirinsiierieninsssesissisesiessssssesssssssssinsse | ceevienssesssssenssesesesssnsennns | oernenenessssesssesnone 15030, T17 | it 1,046,179
62946A AB 0|NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046 . [SSSTROR SN 07/20/2016.... | CS FIRST BOSTON.......cooumvrmrimeimeriniriensseniseesesssssssenseseseenns [ 1,500,000
647551  A* 1| NEW MOUNTAIN FINANCE 5.313 05/15/2021........coeveiuieireiieieiesiesieieisssssseeessssessesssssssssessnsenss | sesesnes 09/30/2016.... | PrIVate PIACEBMEN........covveveiireiiieiieieiiieice sttt st s et ssesss | sessssessessesansessesssssnsessessesnsensess | sessssssessessesssansessess 3,000,000 | coovieeiiiee 3,000,000
65539C AK 2|NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE .1 07/06/2016.... | AMHERST SECURITIES CORP. 0 0
74041W AA 3| PRETSL 11A A1 CDO SSNR FLT 09/24/2033 09/27/2016.... | BANC OF AMERICA SECURITIES.........ccntiuiiieiieiieiseeissississssesissessssisss st sssss s sssssss | esssssssesssssssssssssssessssesssssssanses | oosssesssssssssssssssnsenns 1,583,574 | oo 1,796,964
75887F AE 6|REGT4 2014-1A B CLO MEZ FLT 07/25/2026............coovoiveiieerieriieeienissiiesisssiessenesssessssennnes | sevssiines 07/13/2016.... | BANC OF AMERICA SECURITIES........ccotvumirierieriieiieinniieriesissssesissssesiesssssssessssesssssnnses | coeviensssssnsssssessesesesnsnnns | vernenenessnseseneenene 41,897 | it 3,469,702
76112B NM 8| GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035..........ccrvermremermeriseeesessesissessesssssssesssesssssssssses | weerenenes 07/05/2016.... | CITIGROUP........ccoomrirrireiirisiiesiesisseesssisessessessssess st essssessssssssssssssssssssssssssssssssssnssss | soessnesssessssssssssssessesssssssnssonnns | oessesenensnsessessenensncd 018,048 | tovtiiiiicinienissierins 4,385,862
87266H AA 6| TFINS 2016-1A A CDO SNR FLT 01/20/2038.........ccvvvrirrirernrieirersisisesisssesssssessssssesessssssssenss | sesnsenenes 07/22/12016.... | BANC OF AMERICA SECURITIES........ccccovmriiiriniernineienisisssssssisssssesssssessessssssssssssssssnnnns. | orensssssssssssssssssssessssseensnnnns | sonsessenseessnsessesssens 1,199,000 | oo 2,000,000
87407P AE 0| TAL 2013-2A A ABS 3.55 11/20/2038..........vvoeeeeeeeeeeees e eeeeeeeeseeesesessesesessessesseesesessssseseeesssssessens | eeerereres 07/06/2016.... | BANC OF AMERICA SECURITIES e —————— 1,483,333
89412R  AB 1| TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034.........ccoviuirrririirernsissiesinersssienssssseessssissesines | aesnsenenes 07/12/12016.... | GUGGENHEIM CAPITAL MARKET........vviiiririiiiiireiiiiseisiesisssssse s isessssssssssssssssssssessesssssesses | sissssessssssssessesssssssessnssensessns | oressssnsssssemsssessnes 2,826,250 | coovvvreriiniieriiaan 3,500,000
958100 AF 8| WESTERN DIGITAL TL B 1L L+375 04/29/2023..........ccoovvuerrinirierirererneesssssssiesiessssessessssssenins | nevesneenns 08/12/2016.... | Private Placement..... 200,000 200,000
958100 AF 8| WESTERN DIGITAL TL B 1L L+375 04/29/2023..........ccoovvurrrierierieeineissssessisesssssssesssssssssssssns | sevesneenns 08/17/2016.... | PrIVAte PIACEMENE.........vvuieriiriieiie ittt | eebbee bbbt b bbbt | eebssesssesssssssse s neiaas 1,600,000 | ..ovooneeiireiienins 1,600,000
BL2206 00 3{C&JENERGY TL DD L+900 03/31/2017 07/20/2016.... | Private Placement..... 35,208 35,927
G0014F AB  9|AABS 2013-1 A ABS SNR 4.875 01/15/2038 Fe 07/15/2016.... | STIFEL NICOLAUS (4,546) 0
3899999. Total Bonds - INAUSEIAl AN MISCEIIBNEOUS...............coiviririeiiieicieieietetetetetctetee ettt ettt s st st et et et et et et esesesesesesesesesasass  e4esessssssssssasasssesesesesesessasasasa s sttt et et et et eseseseseseseneaeas s e s s et et et et et et esesesesesesese e e s s s e s e s e s esesesesenensnsasasa sttt et et et et et et et et eseseseasssassasasasasasass 53,133,466 |.......cocoevvrerrrnn 56,269,687 | ...ccooveviririeiiiin 67,446 XXX
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Statement for September 30, 2016 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
8309997, TOtAI BONAS = PAI 3.ttt ettt etttk s8££ E £ 888 R0 L4848 4R 400 £ 108466 £48eEE 808 oLE1EEE 40 R LR R o081 £EfEEEoEEEoLE R L L84 EE AR HEE e E LR 8 4EEE LR L E LR 8R4 E L E L8 E L £EEE L £E 8L E L8 E £ EE bbbt 70,723,466 | ....ovovvriiiiiiriiniiins 73,859,687 | oo 67,446 XXX
8399999, TOIAI BONGS. ...ttt ettt es ettt ettt st e bt s et et esehebee s et et esehebeeseseeetesebebansesetetsebebebassesasans | 44etsesesessesesesassesesassesesess  4esetetssetetetsesetatansetetatsesetataetetetatseheteL e h et et eheheEeLseE et et ehe b et et Ao E et et ehehe L e AeE et Lo b e ket LR oA et LA e b e bt heE Lt e b e b LA h e bt b e bt et R b et et bbb e bbb st et et e 70,723,466 | ....ccocovvierrnnnn 73,859,687 | .o 67,446 XXX
Preferred Stocks - Industrial and Miscellaneous

23385H AA 7| DAIRY FARMERS OF AMERICA 7.125........cciiiiiniiieiieiseissssissise s ssssisssssssessssssssssnses | nevesseenns 09/15/2016.... | JP MORGAN SECURITIES INC.......orvuurirmiimiireiieieieeissesississeissssssssssessesssseesssssssssssssesssssssnsss | sosssessssssssnsssessssssssesas 0.000 | oovoeierireeeieinne 3,000,000 | .coouieniinriiciires 3,000,000.00 | .oooureeriereirenieeeiieeieeie 0 |P2UFE......cccomimnrin

45666Z ZB 1 [INDUSTRIAL PIPING INC 14.50%..........ccorreerienirierireririeisinsiiesiereseesssssssssesssensssessssissssnenes. | seessiones 07/31/2016.... | Capitalized INEErest.............ovrueerimrrreriirisiierieeesiereeeiesis ..30,549.560 30,550 | coorrrireris 0.00 | oo 0 |PAAZ.......vvvirri

45666Z ZB 1|INDUSTRIAL PIPING INC 14.50%.. .| 08/31/2016.... | Capitalized Interest. ..30,931.010 30,931

456662 ZB 1 |INDUSTRIAL PIPING INC 14.50%.. .109/30/2016.... | Capitalized Interest ..30,306.980 30,307 . ....0.00

665859 AQ 7 |NORTHERN TRST CO D 4.80......cccuiiurmimiuiimirssensssessenssssesssssssnssesssensssesssssssssssssssenssssssssssssssssnss | weenenenes 08/01/2016.... | MORGAN STANLEY .. ...cuuutiseissiissessemessessssssssssssess s sees s sttt sensssnsssnss | sbsssssssssssssssssenssessssesas 0.000 | oo 5,000,000 | .o 5,000,000.00
8499999. Total Preferred Stocks - INAUSHIAl ANA MISCEIIANEOUS..................c.cveveiieiieieieeieiieetee ettt e ettt eae et eaetesesesaetenseaetessesaseessss etessssesessassesassesesesessssesasseeesessssesesasseeesesssseses s sesesessesesesassse et s sesetesnssees s seseteseessees e setebesessssenesetetesassetessssesesesassssansssesesesansesannsesesesnss | eetesersesesomsesesiseesesaes 8,091,787 XXX
8999997, Total PrefErTed SIOCKS = PAI 3.... ...tttk 8k fEfoEEEe0E oL oEEE R E o0k 16 fhE oL L ehE e E oL E L E LR L E L E L EfE L L E 0Lkttt | ebsnisnnss st 8,091,787 XXX
8999999, Tt PrEfEITEA SHOCKS. ... teieriite ittt ettt s 8o E e eE s R e e f4e0EoeEeeEsEEeEEoEE SR eeEeeEre oLE1eeEoEE e E S e E e R oEE LR R SRR R R E e R R e E R LR R R LR 8,091,787 XXX
Common Stocks - Industrial and Miscellaneous

001747 AE 4| AMMC CLO 2012-11A SUB 0 10/30/23........ccvtremmrrrerierireinerieessessessesessesssssssessessesssssessssnens. | seevenenes 09/15/2016.... | CITIGROUP........coouvirrircemneiniiiesisese e tes st | sereteseesses e st ent s 0.000 XXX

02005N 10 0| ALLY FINANCIAL INC .107/07/2016.... | BERNSTEIN....... ..25,000.000 XXX

03762U 10 5|APOLLO COMMERCIAL REAL ESTATE. .109/01/2016.... | Exchanged 144,912.000 XXX

134999 ZZ 7|CRANEMERE UK HOLDINGS | LIMITED . [ 05/10/2016.... | PrIVate PIACEMENE........cvuuiveiiseriseiseeieiiessesi sttt | esbessise s st nens 3,000.000 XXX

24703L 10 3|DELL TECHNOLOGIES-CL V. .109/07/2016.... | Exchanged .19,505.000 XXX

66704R 80 3 |NORTHSTAR REALTY FINANCE CORP e .107/01/2016.... | STRATEGAS RESEARCH.........covtrurriiriericireeisnrienienes ..17,120.000 XXX

90130A 10 1| TWENTY-FIRST CENTURY FOX-A. ... iiuiiiieieieiiriisssisssissssssssssenssssesssssssssssssssnsssssssssssssssnssnsss | eoessssenes 09/15/2018.... | BERNSTEIN. ...ttt sttt ..50,000.000 XXX e 0 L,
9099999. Total ComMON StOCKS = INAUSEHIAL ANA IMISCEIBNEOUS. ... . evueesiieieeieeres stttk R fE6 LSk eEE £ E L f L E LR EEE R f L E L 0L E L E e E 0L bbbt XXX 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates

A A [ [ I T 0.000 | oo 10 XXX K
9199999. Total Common Stocks - Parent, SUDSIAIANES QNG AFfIIBIES. ... ...ttt et s e eeEeE s e E e E e et E SR E SR L £EE £ E SR £E £ R f £ E eS80 E SR f RS SEE 0SS E S8 10 XXX XXX
9799997, Total COMMON SIOCKS = PAIt 3..........c.cooiuiiiiiiiecteieecteeicecte ettt ettt e eae et s aeaeeeeseaesessastenesses  aessssesesssssesessssetesasassaass | e4esetesassssessssesesesassesesaesesesesassesesesesesessesesassseses s sesesessssesessssesetesseseees s setesesssseeessesetes s assessssesetesensssesensesetesasassesassesesesassssesansesesesnsesanans | avevsesesesesesssesasarssens 8,908,536 XXX XXX
9799999, TOAl COMMON SHOCKS. ...tttk h 08+ S04 e08 o0 E e o080 h s 08 eeh o0 e 44 o0EehE o0 E e 08 E 0880808801088 E 08408080860 E o0 E 0808 h 0800800800kttt entes | onissnsissssnsensensnessne oo 8,908,536 XXX XXX
9899999, Total Preferred @nd COMMON STOCKS. ...........c.cciueviiiteteieieiieiiietetete ettt ettt ettt esaete et etetesessetesesetesesesas  etevsssesessssesesasassesessssetess  assesessssesesessssssessssesesassssesesassesesessssesessesesesessesesassesetesssetesansesesessssetesassesesessesetes s seses e sesetesssseses s setetesassetesses et et s assesansnsesesensnsesansntesesanan 17,000,323 XXX XXX
9999999. Total Bonds, Preferred @Na COMMON SHOCKS..........cvivuivieieeieeeeetereeesssesseeessessssssessssssssssessssssssssssssesessasssesssesss  stersessesssssssassassstesesssassns | stessessessssssssssessesossesssssseseesssassessssesssssessessesassessesensessesssssesassessetenesesesssesesessessetene et essees et s e ess et e se e e eeseesetan e s s esas e et e s ens et e sensessessetesenseseees 87,723,788 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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SCHEDULE D - PART 4
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Bonds - U.S. t
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.........vvvevcrirrrincririenaes . | 09/25/2016. | MBS Paydown 3,175 3,175 3,175 3,146 0 (15) 0 (15) 0 3,175 0 0 (VI [ 114 | 05/01/2031....
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031........cccccoooooecorvvccccccnr | - | 09/25/2016. | MBS Paydown. 11,347 11,347 11,326 1121 0 167 0 167 0 11,347 0 0 0 398 |05/01/2031....
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031........ccccouvvvrrmeerrrrencs | . | 09/25/2016. | MBS Paydown 558 558 569 558 0 (3) 0 (3) 0 558 0 0 0 24 109/01/2031....
31388G VW 8 |FNCL 604629 PT 6.0 9/01/2031... . | 09/25/2016. | MBS Paydown 3,132 3,132 3,127 1,866 0 (239) 0 (239) 0 3,132 0 0 (V[ [, 125 | 09/01/2031....
31388K WT 5 |FNCL 607358 PT6.50 10/01/2031. . 109/25/2016. | MBS Paydown. 297 297 305 242 0 2 0 2 0 297 0 0 0 13 | 10/01/2031....
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032.... . | 09/25/2016. | MBS Paydown 275 275 279 245 0 (0) 0 0) 0 275 0 0 0 11 [09/01/2032....
83162C  HH 9| SBAP 1997-20C 17.15 03/01/2017........cocvvvvvvcrvrvcccccceee | . | 09/01/2016. | MBS Paydown. 5,291 5,291 5,238 5,182 0 0 0 0 0 5,291 0 0 0 378 | 03/01/2017.... [ 1.....
0599999. Total Bonds - U.S Government. 24,075 24,075 24,018 22,361 0 (88) 0 (88) 0 24,075 0 0 0.....1063 XXX XXX
Bonds - U.S. States, Territories and P
709141 v 7 I PA ST-3RD-REF-2004 5.375 07/01/2016........cocomvvcenunne I . ‘ 07/01/2016. | Maturity. 2,400,000 0 (34,555) 0 (34,555) 0 0 0 0 ...129,000 |07/01/2016.... | 1FE........
1799999. Total Bonds - U.S. States, Territories and Possession: ,400,000 0 (34,555) 0 (34,555) 0 0 0 0 ....129,000 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and F
158843 UU 4 |CHANDLER AZ5.00 07/01/2016.........c.ccccoevevervevunennnne | . | 07/01/2016. | Maturity. ......1,805,000 ....1,805,000 ....2,043,567 ....1,823,681 .0 o (18,681) | o0 o (18,681) [ el ....1,805,000 0 0 0 [ oo 90,250 |07/01/2016....
476575 2N 4| JERSEY CITY REF E 5.38 09/01/2016...........coccrevevenene . 109/01/2016. | Maturity. ...1,215,000 ....1,215,000 ....1,165,853 ....1,209,830 0 5170 0 5170 0 ...1,215,000 0 0 0| 65,367 |09/01/2016....
592112 BK  1|MET GOVT NASHV TN SER B 5.00 08/01/2019.......... . | 08/01/2016. | Call ......1,245,000 ....1,245,000 ....1,288,936 ....1,248,895 0 (3,895) 0 (3,895) 0 ....1,245,000 0 0 0 62,250 |08/01/2019....
668843 8D 0 [ NORWALK CT REF-SERIES A 5.00 07/01/2016. . 1 07/01/2016. | Maturity. 2,510,000 2,510,000 2,953,417 2,642,734 0 (32,734) 0 (32,734) 0 2,510,000 0 0 0 ....125,500 |07/01/2016....
879709 ZF 3| TEMPE AZ 5.00 07/01/2019.. . 1 07/01/2016. | Call 1,725,000 1,741,565 0 ..(16,565) | . ..(16,565) | .. .0 1,725,000 0 0 0 86,250 | 07/01/2019....
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 8,500,000 8,566,704 0 (66,704) 0 (66,704) 0 8,500,000 0 0 0 ...429,617 XXX
Bonds - U.S. Special e and Special A
01039W  AZ  5|ALPUBHSG B 4.4501/01/2024.............ccccouvvrverurrrcennee | . [ 09/03/2016. | Partial Call...........coovvveerrrriirnriiicenis [ o | o 130,000 | .ooovveneen 130,000 | oo 128,461 | .ccoorenee 128,522 0 1478 0 1478 LV [P 130,000 0 0 0 6,254 | 01/01/2024....
041083 VB 9[ARSTDEV FIN SFM A 3.10 07/01/2043..............cccoeeon. . 109/01/2016. | MBS Paydown. 96,446 96,446 96,446 96,446 0 0 0 0 0 96,446 0 0 0 2,030 | 07/01/2043....
051687 DB 4 [AURORAIL SF MTG 5.50 12/01/2039.............ccooevvvennnee | . [ 09/01/2016. | MBS Paydown. 27,491 27,491 27,903 27,850 0 (335) 0 (335) 0 27,491 0 0 0 12/01/2039....
088379 WL 2 [BEXARCNTY TX HSG FIN A 4.95 08/20/2040. .| 07/18/2016. | Call .....5,410,000 ....5,410,000 ....5,437,050 ....5,436,168 0 (26,171) 0 (26,171) 0 ....5,410,000 0 0 0 08/20/2040....
130333 BW 6| CAHSG FIN AGY 4.75 08/01/2028............... .| 09/01/2016. | Partial Call 305,000 305,000 306,242 305,682 0 (682) 0 (682) 0 305,000 0 0 0 08/01/2028....
130333 CA 3 |[CAHSGFINAGY A2.9002/01/2042.........c.ccocvverrreenes .| 09/01/2016. | MBS Paydown 20,003 20,003 20,003 20,003 0 0 0 0 0 20,003 0 0 0 02/01/2042....
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042...........cooreoorr. . 109/01/2016. | MBS Paydown 20,646 20,646 20,594 20,601 0 28 0 28 0 20,646 0 0 0 02/01/2042....
130575 Z2 2| CA RURAL HOME MTG 5.45 02/01/48..........ccooovvrimuunees . | 08/01/2016. | Partial Call 255,000 255,000 264,881 260,770 0 (5,770) 0 (5,770) 0 255,000 0 0 0 ...9,159 | 02/01/2048....
13079P  FG 3| CAMULTI FAM HSG 4.50 01/15/2040................cc......... | . | 07/15/2016. | Sinking Fund Redemption 5,000 5,000 4,825 4,843 0 156 0 156 0 5,000 0 0 0 225 |01/15/2040....
19647P  AB 9 [ COLORADO HSG 5.50 09/20/2036.............. . 109/20/2016. | Sinking Fund Redemption. 15,000 15,000 15,038 15,019 0 (19) 0 (19) 0 15,000 0 0 0 09/20/2036....
19647P  BA  0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044 .| 09/01/2016. | MBS Paydown 28,400 28,400 28,400 28,400 0 0 0 0 0 28,400 0 0 0 02/01/2044....
20774W  G9 6| CT HSG FIN 4.00 11/15/2040.........cocvvverererererevervrninrenens .| 09/08/2016. | Partial Call 385,000 385,000 | .............. 400,803 394,341 0 (9,341) 0 (9,341) 0 385,000 0 0 0 11/15/2040....
20775B N8  5|CT STHSG FIN AUTH B-2 4.00 11/15/2032.................. | . | 09/08/2016. | Partial Call 85,000 85,000 90,482 89,306 0 (4,306) 0 (4,306) 0 85,000 0 0 0 11/15/2032....
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035...............cc...... . | 09/01/2016. | Partial Call 50,000 50,000 53,710 52,089 0 (2,089) 0 (2,089) 0 50,000 0 0 0 06/01/2035....
246395 NX  1|DEHSG AUTH B 4.05 07/01/2017......coovvvvvvvrrrrrrrrrrrcncns .| 07/01/2016. | Sinking Fund Redemption. 65,000 65,000 63,928 61,288 0 190 0 190 0 65,000 0 0 0 07/01/2017....
246395 WY 9| DE HSG AUTH-SFM-A- A-14.90 07/01/2029. . | 07/01/2016. | Sinking Fund Redemption. 5,000 5,000 5,198 5123 0 (118) 0 (118) 0 5,000 0 0 0 07/01/2029....
246395 WY 9| DE HSG AUTH-SFM-A- A-1 4.90 07/01/2029 .| 09/01/2016. | Partial Call 25,000 25,000 25,990 25615 0 (617) 0 (617) 0 25,000 0 0 0 07/01/2029....
246395 XA 0 [DEHSGAUTH SFM B 0.00 7/1/2031 . 109/01/2016. | Partial Call.............ooerveeereeerecreiirernes [ orerrriineesrinsessninnenes | oveeveinnees 141,552 | ..cccovunee 300,000 | .covoverneeas 111,378 | s 137,536 0 4,016 0 4,016 LV [P 141,552 0 0 0 07/01/2031....
267045 AH  5[DUTCHESS CNTY NY 5.00 07/01/2016......................... | . | 07/01/2016. | Maturity .....1,090,000 | ...........1,090,000 | ...........1,164,927 | ..........1,097,387 0 (7,387) 0 (7,387) 0f.....1090,000 0 0 0 07/01/2016....
31392C EM 2| FNW 02-W2 AF5 SEQ HEL STP 6/25/32..............coc0c00. .| 09/25/2016. | MBS Paydown 3,609 3,609 3,466 3422 0 102 0 102 0 3,609 0 0 0 06/25/2032....
31397P  PL 8| FHM MO012 A1A 5.50 07/15/2016.........coevvvererrerrrrerrines .| 07/15/2016. | MBS Paydown ....30,000,000 | .........30,000,000 | ........32,601,300 | ......... 30,236,316 0 (236,316) 0 (236,316) 0f.....30,000,000 0 0 0 07/15/2016....
34074M  CH 2 |FLHSGFIN CORP 5.00 07/01/2028.............................. | . | 07/01/2016. | Sinking Fund Redemption. 280,000 280,000 302,540 291,167 0 (8,846) 0 (8,846) 0 280,000 0 0 0 07/01/2028....
34074M  GX  3|FL HSG 4.4507/01/2026. . 1 07/01/2016. | Partial Call 100,000 ...100,000 ...100,000 ...100,000 0 0 0 0 0 00,000 0 0 0 07/01/2026....
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34074M  GZ 8 |FLHSG 4.50 01/01/2029.........cocoovereverereririrescrcsisiscsssnss .| 07/01/2016. | Sinking Fund Redemption. 380,000 380,000 | ............. 410,468 398,421 0 +.(18,009) | .ovvvvvvvririnnn0 ....(15,009) 0 380,000 0 0 (I [ 17,100 | 01/01/2029.... | 1FE........

34074M KB 6 |FL STHSG FIN C 4.00 7/01/2035.........ccoocommvrrerierrrnens .| 07/01/2016. | Partial Call 240,000 240,000 257,952 254,566 0 (14,566) [ .o l0 ....(14,566) 0 240,000 0 0 0 9,600 | 07/01/2035.... | 1FE........

346668 CZ  7|FORSYTHMT POLL CTL 4.65 08/23 (NWE)................. .| 08/12/2016. | Call 8,000,000 | ...........8,000,000 8,044,000 8,005,202 0 (5,202) 0 (5,202) 0f......8000,000 0 0 0 383,367 |08/01/2023

373539 2E 4| GEORGIA HSG & FIN B-1 3.50 12/01/2045.................. . [ 09/01/2016. | Partial Call 280,000 280,000 296,909 296,747 0 (16,747) | i ...(16,747) 0 280,000 0 0 0 ...4,690 | 12/01/2045....

373539 Y2 5| GEORGIA ST HSG & FIN A-1 3.50 06/01/2045. .| 09/01/2016. | Partial Call 95,000 95,000 [ coovrvvvvevens 101,914 | oo 100,986 0 (5,986) 0 (5,986) 0 95,000 0 0 0 ....1,697 | 06/01/2045....

373539 ZB 4 |GA ST HSG 5.00 06/01/2029. . [ 09/01/2016. | Partial Call 85,000 85,000 90,883 86,569 0 (1,569) 0 (1,569) 0 85,000 0 0 0 2,384 | 06/01/2029....

419818 HM 4 |HISTHSG FIN A TXB 2.60 07/01/2037 .1 09/01/2016. | MBS PaydOWN.........covveurrerriinriieeiis | covrerirseisssiessineises | ovseieniaens 124,009 | .coovreneee 124,009 | ccoovvenenn 124,009 | ccovvrenees 124,009 0 0 0 0 LV [P 124,009 0 0 0 2,227 | 07/01/2037....

45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043................... | . | 09/01/2016. | MBS Paydown 219,674 219,674 219,674 219,674 0 0 0 0 0 219,674 0 0 0 5,637 |12/01/2043....

45201Y  F3  6|ILHSG DEV ATXBL 4.00 02/01/2034............cccco0rereen | . | 08/01/2016. | Partial Call 570,000 570,000 587,875 0 0 o (17,875) | o0 ...(17,875) 0 570,000 0 0 0 [ oo 11,653 | 02/01/2034....

45203F AM 8 |IL HSG DEV 4.60 09/01/2025...........covrvemrmrerrererirererenes . | 09/12/2016. | Partial Call 5,000 5,000 4,826 4,872 0 128 0 128 0 5,000 0 0 0 230 | 09/01/2025

45203L  CE  1|ILHSG DEV AUTH 2.80 07/01/2032...... . 109/26/2016. | MBS Paydown. 11,190 11,190 11,190 0 0 67 0 67 0 11,190 0 0 0 53 |07/01/2032....

458840  6A 8 |INTERMTN PWR UTAH 0.00 7/1/2017 ETM. . 107/01/2016. | Paydown 966,626 1,025,000 771,313 952,686 0 3,940 0 966,626 0 0 0 0 [07/01/2017....

462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042.. .| 09/01/2016. | Partial Call 75,000 75,000 75,000 75,000 0 0 0 0 0 75,000 0 0 0 1,426 | 02/01/2042....

46940R  AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039........... . | 08/01/2016. | Partial Call 25,000 25,000 21,875 22,159 0 2,841 0 2,841 0 25,000 0 0 0 938 |10/01/2039....

49130T ME 3 |KYHSG CORP A 5.00 01/01/2028.............ccoomrvrrrrmnenns . | 08/15/2016. | Partial Call 60,000 60,000 64,630 62,957 0 (2,957) 0 (2,957) 0 60,000 0 0 0 .3,112 | 01/01/2028....

49130T PR 1|KY STHSG CORP A4.2507/01/2033.........cooccvvrervcrenns . | 08/15/2016. | Partial Call 270,000 270,000 280,274 276,679 0 (6,679) 0 (6,679) 0 270,000 0 0 07/01/2033....

49130T  PS 9 |KYHSG CORP A 3.00 11/01/2041 . | 09/02/2016. | Partial Call 15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 11/01/2041....

49130T PT  7|KYHSG CORP B 3.00 11/01/2041 .| 09/02/2016. | Partial Call 50,000 50,000 50,000 50,000 0 0 0 0 0 50,000 0 0 11/01/2041....

57419P  GW 3 | MARYLAND ST CMNTY 4.55 09/01/2022. .| 09/01/2016. | Call 2,000,000 2,000,000 | ...........1,965,000 | ...........1,977,440 0 22,560 0 22,560 0 2,000,000 0 0 09/01/2022....

57419P  HA 0| MARYLAND ST CMNTY 5.75 09/01/2039...........cccvvvevene .| 09/01/2016. | Call ...1,036,569 | ..........1,015,000 | ..........1,083,720 | ........ 1,036,858 0 (4,315) 0 (4,315) 0f...1032544 0 4,025 09/01/2039....

57419R  JY 2| MD CMNTY DEV ADMIN 3.25 09/01/2044..................... .1 09/01/2016. | Partial Call............coocerveererreririeniieeies | ceveeneieeisssnisesissnises | orvireniens 120,000 | .coovveeneen 120,000 | oo 124134 | i 123,427 0 (3.427) 0 (3.427) LV [P 120,000 0 0 09/01/2044....

57419R  YB  5|MD CMNTY DEV ADMIN A 3.50 09/01/2045................. . 109/01/2016. | Partial Call 95,000 95,000 | vovrrrrreen 100,570 | covvvvrs 100,486 0 (5,486) 0 (5,486) 0 95,000 0 0 09/01/2045....

57586P  8H 2| MAHSG FIN AGY 167 4.00 12/01/2043..........cccoeuvreneee | . [ 09/03/2016. | Partial Call.........cooerrevveerrcrreerecrriirens | wovrerveeinenevisseressinnes | cevereereeenns 110,000 | .ocvvvees 110,000 | .covvvves 7877 | s 116,308 0 (6,308) 0 (6,308) LV [P 110,000 0 0 12/01/2043....

57586P E5 1 |MAHSG FINREV C 4.30 12/01/2019 . 107/01/2016. | Paydown 345,000 345,000 345,000 345,000 0 0 0 0 0 345,000 0 0 12/01/2019....

57586P K8  8|MAHSG AUTH 5.00 12/01/2028.... .| 09/03/2016. | Partial Call 325,000 325,000 348,927 330,711 0 (5,711) 0 (5,711) 0 325,000 0 0 12/01/2028....

57586P P2 6| MA ST HSG 4.50 06/01/2029..........ccocoomerimrrimerierrinenes . | 09/03/2016. | Partial Call 255,000 255,000 270,017 263,602 0 (8,602) 0 (8,602) 0 255,000 0 0 06/01/2029....

57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034....................... .1 09/03/2016. | Partial Call 90,000 90,000 94,186 92,909 0 (2,909) 0 (2,909) 0 90,000 0 0 06/01/2034....

57587A  FT 0| MAHSG FIN AGY 172 4.00 06/01/2045...........cccoooveener | . | 09/03/2016. | Partial Call 240,000 240,000 264,058 261,569 0 (21,569) 0 (21,569) 0 240,000 0 0 06/01/2045....

57587A  JD  1|MAHSG FIN AGY 178 3.50 06/01/2042....................... | . | 09/03/2016. | Partial Call 330,000 330,000 348,701 348,554 0 | o (18,554) | o0 ....(18,554) 0 330,000 0 0 06/01/2042....

576049 SG 6 |MAWTRRES SRA6.50 7/15/2019...... .| 07/15/2016. | Sinking Fund Redemption. 770,000 770,000 945,699 843,839 0 [ coieieeeeen(73,839) | o0 ....(73,839) 0 770,000 0 0 07/15/2019....

592113 AV 6| MET GOVT NASHVILLE 3.75 03/15/2028. . | 09/15/2016. | Sinking Fund Redemption. 30,000 30,000 29,550 29,605 0 391 0 391 0 30,000 0 0 03/15/2028....

60415N  4Z 2| MN HFA SRS E 5.05 07/01/2034.............ooooovmrrririirinnnnns . 109/01/2016. | Partial Call...........cccoovveveeerererceeeeeeeceeeees | nisimisimmmmmmsininnnnnns | coveseseieiens 195,000 | ..oovovevenens 195,000 | wooovevevenens 198,112 | oo 196,991 0 (1,991) 0 (1,991) (O [ 195,000 0 0 07/01/2034....

60416Q GB 4 [MNHSG FIN AGY D 2.875 11/01/2044.............cccouureee | . [ 09/01/2016. | MBS PaYdOWN.........covovumrrericrririnennins [ overrriinereninsereiienenes | oveeveinnens 439,365 | ...ocoevunuu 439,365 | ...cccovuune 439,365 | ...cocovuune 439,365 0 0 0 0 LV [P 439,365 0 0 11/01/2044....

60416Q GC 2 [MINNESOTA ST HSG FIN A 2.80 02/01/2045............... | . [ 09/01/2016. | MBS Paydown...........cccccovuemmmrvecmnmrenes [ covmrvvicsnriiccscreiissnnis | v 176,754 | .......c...... 176,754 | ......cccc.... 176,754 | ... 176,754 0 0 0 0 (VI [P 176,754 0 0 02/01/2045....

60416Q GD 0| MINNESOTA ST HSG FIN 3.00 04/01/2045................. | . | 09/01/2016. | MBS PaydOwN..........cccccoovcucuummmmucicsiuncs | covvvvvvvvvnnivnnnninssnsenenns | v 113,697 | oo 113,697 | oo 113,697 | voveveverenen 113,697 0 (0) 0 (0) (0 [ 113,697 0 0 04/01/2045....

60416Q GF 5| MN STHSG FIN D 2.90 11/01/2045. .| 09/01/2016. | MBS Paydown 65,475 65,475 65,475 65,476 0 0 0 0 0 65,475 0 0 11/01/2045....

60416Q GG  3|MNHSG FIN A 2.95 02/01/2046 .| 09/01/2016. | MBS Paydown 204,698 204,698 204,698 0 0 0 0 0 0 204,698 0 0 02/01/2046....

60416Q GJ 7 |MN STHSG FIN AGY C 2.33 08/01/204 . 109/01/2016. | MBS Paydown. 8,592 8,592 8,592 0 0 0 0 0 0 8,592 0 0 08/01/2046....

60416S  BE 9| MN HSG FIN AGY-D 4.00 07/01/2040...........cooccoevvveeenes . 1 09/01/2016. | Partial Call 90,000 90,000 95,763 93,784 0 (3,783) 0 (3,783) 0 90,000 0 0 07/01/2040....

60416S BU 3| MNHSG FIN AGY A 3.00 07/01/2031.........cccovvvvvvevenenen | - | 09/01/2016. | Partial Call 90,000 90,000 94,532 93,428 0 (3,428) 0 (3,428) 0 90,000 0 0 07/01/2031....

60416S  HX  1|MNHSG FIN AGY C AMT 4.00 1/1/2045..........cccoovuuer . | 09/01/2016. | Partial Call 290,000 290,000 316,028 310,763 0 (20,763) 0 (20,763) 0 290,000 0 0 01/01/2045....

60416S  JB  7|MINNESOTAHSG FIN E 3.50 01/01/2032 . |07/01/2016. | Partial Call...........cooovveevevererereeeeeeceercrees | iniiinininnnns | cevevereieiees 125,000 | ..oovovevenen 125,000 | wooovvverenens 124,531 | v 124,557 0 443 0 443 (0 [ 125,000 0 0 01/01/2032....

60416S MZ 0 |MNHSG FIN AGY E 3.50 01/01/2046... . 109/01/2016. | Partial Call 350,000 350,000 368,190 368,084 0 ..(18,084) | . ..(18,084) 0 350,000 0 0 01/01/2046....
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60535Q FD 7| MS HOME CORP 5.4 06/01/2038...........ccccovvvvvrvrvrnrnneens | - | 08/01/2016. | Partial Call.........cceeeeeecccvcccvcvivcvcviviiens [ o | v 125,000 | .ooovoverenen 125,000 | woooveverenen 130,938 | wooovvverenen 126,439 0 (1,440) 0 (1,440) (I [ 125,000 0 0 0 3,654 | 06/01/2038.... | 1FE.......

60535Q LY  4|MSSTHOME CORP SF MTGE 2.75 12/01/2032.......... .| 09/01/2016. | MBS Paydown 26,687 26,687 26,687 26,687 0 0 0 0 0 26,687 0 0 0 12/01/2032.... | 1FE........

60637B CR  9|MO HSG DEV SF MTG REV D 2.55 10/01/2034........... .| 09/01/2016. | MBS Paydown 97,491 97,491 97,491 97,491 0 0 0 0 0 97,491 0 0 0 10/01/2034....

60637B EZ 9 |MO HSG DEV B 4.00 11/01/2040.........ccccoocrevevvrrevenen | . | 09/01/2016. | Partial Call, 210,000 210,000 230,910 228,749 0 | oo (18,749) | o0 ....(18,749) 0 210,000 0 0 0 11/01/2040....

60637B  FA 3| MISSOURIHSG DEV C 2.97 08/01/2036.. .| 09/01/2016. | MBS Paydown 99,875 0 0 0 0 0 0 0 0 08/01/2036....

60637B HV  5|MO HSG DEV COMMSN C 4.00 11/01/2036. . | 08/01/2016. | Partial Call 0 ) ..(10,967) .0 0 0 0 11/01/2036....

63968M  EV 7 | NEBRASKA ST INVT SFH A 3.00 03/01/204. . | 09/01/2016. | Partial Call 0 (4,398) 0 (4,398) 0 0 0 0 03/01/2043....

647200 2F 0| NM MTGE FIN CLASS | A 4.00 03/01/2044................... | . | 09/01/2016. | Sinking Fund Redemption. 31,793 0 (1,701) 0 (1,701) 0 0 0 0 03/01/2044....

647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045................ . 1 09/01/2016. | Partial Call 20,000 20,000 21,105 0 (1,105) 0 (1,105) 0 20,000 0 0 0 03/01/2045....

647200 3M 4 [NEW MEXICO ST MTGE C 3.00 09/01/2041................. | . [ 09/01/2016. | Partial Call............cccooverrmmreermmmrerrnrnns [ corervrisererissercrionenns | oo 180,000 | oo 180,000 | .covvvoeevees 180,000 | .oovvvenees 179,927 0 73 0 73 (VI [T 180,000 0 0 0 09/01/2041....

647200 3P 7 [NEW MEXICO ST MTG E 3.10 09/01/2037. . 109/01/2016. | MBS Paydown. 237,637 237,637 237,637 237,637 0 0 0 0 0 237,637 0 0 0 09/01/2037....

647200 N4 2 [NMMTG FIN SFM 5.35 03/01/2030 . | 08/01/2016. | Partial Call 80,000 80,000 82,826 81,586 0 (1,590) 0 (1,590) 0 80,000 0 0 0 03/01/2030....

647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030.. .109/01/2016. | Sinking Fund Redemption................... | ccccccccciccvivivivcciviviviin | covevevevenees 110,000 | .ooovovevenen 110,000 | wooovevevene 113,886 | wovoveverenen 112,181 0 (2,025) 0 (2,025) (0 [ 110,000 0 0 0 03/01/2030....

647200 P6  5|NMSFM B CL15.00 09/01/2028...........cccocoouruemmrieenrrerenes . | 08/01/2016. | Partial Call 205,000 205,000 225,170 216,993 0 [ .rn(12,053) L0 (12,053) 0 205,000 0 0 0 09/01/2028....

647200 P6  5[NMSFMBCL15.00 09/01/2028..........cccoovvrvrrmrmrrrrnrenns . 109/01/2016. | Sinking Fund Redemption. 55,000 55,000 60,411 58,218 0 (2,971) 0 (2,971) 0 55,000 0 0 0 09/01/2028....

647200 P8 1 |NM SFM MTG FIN AUTH 4.625 3/1/2028..............ccoeeon. . 109/01/2016. | Sinking Fund Redemption. 85,000 85,000 89,525 87,836 0 (2,726) 0 (2,726) 0 85,000 0 0 0 03/01/2028....

647200 UL 6 [ NEWMEXMTG FIN 5.05 07/01/2039........ . 1 07/01/2016. | Partial Call 15,000 15,000 15,225 15,054 0 (54) 0 (54) 0 15,000 0 0 0 07/01/2039....

647200 V3 5| NEW MEXICO SF MTGE B-13.75 03/01/2043. .| 09/01/2016. | 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....

647200 X5 8 |NMMTGE FIN AUTH B-2 2.23 10/01/2034... . 109/01/2016. | MBS Paydown. 73,666 73,666 73,666 73,666 0 0 0 0 0 73,666 0 0 0 10/01/2034....

64966T AX 2 |NYCHSG DEV MULT FAM 4.60 01/15/2026................. .| 07/15/2016. | Sinking Fund Redemption. 65,000 65,000 62,902 63,433 0 1,567 0 1,567 0 65,000 0 0 0 01/15/2026....

649705 JJ 0| EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).........ccccooucc . | 09/11/2016. | Sinking Fund Redemption...........cccccue. | covveveeriiinsiiinniiincines | o 173,264 | ..ccoovee 173,264 | .ccovee 182,575 | oo 174,764 0 (629) 0 (629) LV [P 173,264 0 0 0 09/11/2018....

64986M  HA 6| NY ST HSG 5.45 08/15/2032...........ccoovvcrervrecvercrcennnnne | . | 07/18/2016. | Call ...1,500,000 | ...........1,500,000 | ...........1,466,250 | ..........1,470,790 0 29,210 0 29,210 0]......1500,000 0 0 0 08/15/2032....

649883 D8  5|NYMTGE AGY AMT 189 3.85 10/01/2034...........ccoce0... . 108/25/2016. | Partial Call.............oovveerereeeeereeirennes [ v | oveeveiienens 460,000 | ..ooorevenc 460,000 | ...ccovvvunen 460,000 | ..ocoovvvenen 460,000 0 0 0 0 LV [P 460,000 0 0 0 [ oo 10,277 | 10/01/2034....

649883 F2 6 |NY MTGE AGY 191 3.50 10/01/2034. . | 08/25/2016. | Partial Call 325,000 325,000 344,071 340,408 0 (15,408) | . 0] (15,408) 0 325,000 0 0 0 6,320 | 10/01/2034....

64988R  FL  1|NY ST MTGE REV SER 48 2.625 04/01/204 .| 08/25/2016. | Partial Call.............cocovovvrerererererereecrerees | iiiisisisisisinininns | coveeeseeeiees 135,000 | .ooovovevenens 135,000 | woooveverenen 139,728 | wovvvevereen 138,215 0 (3,215) 0 (3,215) (0 [ 135,000 0 0 0 [ .ooeeeenn 1,877 | 04/01/2041....

658207 LZ 6| NCHSG FIN AG 4.50 07/01/2028.............c.cccecoorevueennnee | . | 07/01/2016. | Sinking Fund Redemption. 75,000 75,000 79,575 77,647 0 (2,571) 0 (2,571) 0 75,000 0 0 0 ......3,404 |07/01/2028....

658207 LZ 6 |NCHSGFIN AG 4.50 07/01/2028............cccoowrresevvreenenn | . | 08/01/2016. | Partial Call 285,000 285,000 302,385 295,060 0 (10,078) | .. I (10,078) 0 285,000 0 0 (V[ 13,076 | 07/01/2028....

658877 EZ 4 |ND STHSG FIN D 4.2507/01/2028..........ocoovvvreerrrrrennns . 107/01/2016. | Partial Call...........verveerereeeeereeireenes [ overreernerersnsessnissenes | oveevesnees 125,000 | cocvvvienees 125,000 | cocovienees 128,870 | .ccovvenes 127,275 0 (2,275) 0 (2,275) LV [P 125,000 0 0 0 5,348 | 07/01/2028....

677377 2N 2| OHHSG FIN AGY 17.50 07/01/2035............ccoovrvrerene . 1 07/01/2016. | Partial Call 26,329 26,329 26,329 26,329 0 0 0 0 0 26,329 0 0 0| ......1,152 | 07/01/2035....

67756Q NM 5| OHIO HSG FIN AGY 3.05 02/01/2044 . | 09/01/2016. | MBS Paydown 292,261 292,261 298,691 298,476 0 (2,485) 0 (2,485) 0 292,261 0 0 0 5864 |02/01/2044....

67756Q NQ 6| OHHSG FIN AGY A 2.80 03/01/2046 .| 09/01/2016. | MBS Paydown 22,727 22,727 22,727 0 0 0 0 0 0 22,727 0 0 0 274 | 03/01/2046....

67756Q SR 9| OHHSG FIN AGY J 3.50 09/01/2036..............c.coerrrc. . 109/01/2016. | Partial Call...........cccoovveveeerererceeeeeeeceeeees | nisimisimmmmmmsininnnnnns | coveseseieiens 105,000 | ..oovovevenens 105,000 | wooovovevenens 109,200 0 0 (4,200) 0 (4,200) (O [ 105,000 0 0 0 776 | 09/01/2036....

67886M  PT 0| OK ST HSG FIN AGY C 3.7503/01/2044.............cccc.... . 1 09/01/2016. | Partial Call 574,381 574,381 574,381 574,381 0 0 0 0 0 574,381 0 0 0 [ oo 13,220 | 03/01/2044....

67886M PU 7| OK ST HSG FIN AGY D 3.35 09/01/20365.................... . | 09/01/2016. | Partial Call 221,114 221,114 221,114 221,114 0 0 0 0 0 221,114 0 0 0 4,759 |09/01/2035....

68450W CA 7| ORANGE CNTY FL HSG 4.50 03/01/2031..................... | . | 09/01/2016. | Sinking Fund Redemption. 215,000 215,000 230,867 224,300 0 (8,205) 0 (8,205) 0 215,000 0 0 0 9,675 |03/01/2031....

686087 PG 6| ORHSG & CMNTY SVC 4.00 07/01/2043............. .1 07/01/2016. | Partial Call...........ccoocerverererrerirreniieeins | coveeniresisssssessssnsies | onvisesinns 105,000 | covrverneen 105,000 | oo 112,869 | .ovvrinen 111,332 0 (6,332) 0 (6,332) LV [P 105,000 0 0 0 4,238 |07/01/2043....

686087 RY 5| OREGON ST HSG & CMNTY C 3.125 07/01/2044 .| 07/01/2016. | Partial Call 95,000 95,000 99,794 98,728 0 (3,728) 0 (3,728) 0 95,000 0 0 0 2,983 |07/01/2044....

72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028. . 1 09/01/2016. | Sinking Fund Redemption. 35,000 35,000 37,660 36,500 0 (1,382) 0 (1,382) 0 35,000 0 0 0 1,600 |09/01/2028....

72316W  ZE 0 [PINELLAS HSG FIN B 3.35 01/01/2046...........cccoorvrunere . 109/01/2016. | MBS Paydown.............ccovveeemrveeencnnies [ covervvisesenicsereiiissenns | v 109,000 | ..o 109,000 | oo 111225 | oo 111,215 0 (1,103) 0 (1,103) (VI [P 109,000 0 0 0 | .. 2,417 | 01/01/2046....

725299 4V O|PITTPASERA 5.00 10/01/2036..........cccvvvvvvrrrrrrrrrrn .| 07/13/2016. | Call 275,000 275,000 265,375 266,606 0 8,394 0 8,394 0 275,000 0 0 (I [ 12,059 | 10/01/2036....

797398 EF  7|SANDIEGO CNTY CA PEN 5.648 08/15/2016............. . | 08/15/2016. | Maturity. 2,500,000 2,500,000 2,557,700 2,505,700 0 (5,700) 0 (5,700) 0 2,500,000 0 0 0| ....141,200 |08/15/2016....

83712D PY  6|SCHSG FIN & DEV 5.30 07/01/2023 .| 07/01/2016. | Partial Call 315,000 315,000 321,930 316,865 0 (1,865) 0 (1,865) 0 315,000 0 0 (I [ 16,695 | 07/01/2023....

83755N DR 0| SD HSG SF FAM 5.00 05/01/2028. . 109/22/2016. | Partial Call 80,000 80,000 87,294 84,129 0 (4,129) 0 (4,129) 0 80,000 0 0 0 2,224 | 05/01/2028....
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83756C  JP  1|SDHSG DEV AUTH A 3.40 05/01/2031.........cccc0e0ereren. . 109/2212016. | Partial Call.............ccoovovererereceeeeeeceereiees | iiiiiisissnmmsnmnnnnnns | ceveeeeenenees 135,000 | woooveverenen 135,000 | woooveverenens 135,000 | woooveverenen 135,000 0 (0) 0 (0) [V IO 135,000 0 0 0| .....2457 |05/01/2031.... [ 1FE.......

880459 7S 5|TNHSGDEVAGY 4.6507/01/21.....cevveverieriicverireninns .| 07/01/2016. | Call 2,585,000 2,585,000 2,585,359 2,581,107 0 3,893 0 3,893 0 2,585,000 0 0 0| ....120,930 |07/01/2021.... | 1FE........

88045R  C6 7 |TNHSG DEV AGY A 3.5507/01/2031.........cococvvvvvcvcrenes | - | 0910112016, | Partial Call.........ccovecvceceerceciercececececceiees [ i | coveeeieeeien 195,000 | .ooovovevenens 195,000 | wooovevevenens 195,000 | woooveverenens 195,006 0 (6) 0 (6) (0 [ 195,000 0 0 0 ...1,712 | 07/01/2031....

88045R UR  1[TNHSG BHSG FIN 4.50 01/01/2028..........coocoreerrerrens . 108/01/2016. | Partial Call.............ooerveerereeeeereeirernes [ overrviiseesnisserssinsenes | oveeveinnees 135,000 | ccovvvienees 135,000 | ccovvvienees 143,509 | .ccoovenen 139,907 0 (4,907) 0 (4,907) LV [P 135,000 0 0 0 6,279 | 01/01/2028....

88045R  WH  1|TNHSG DEV 1A 4.50 07/01/2031 . 109/01/2016. | Partial Call 75,000 75,000 77,117 76,621 0 (1,621) 0 (1,621) 0 75,000 0 0 0 07/01/2031....

880461 AR 9| TN HSG DEV AGY 1B 3.60 01/01/2031. . [ 09/01/2016. | Partial Call 45,000 45,000 40,936 41,310 0 3,690 0 3,690 0 45,000 0 0 0 01/01/2031....

880461 BP 2| TN HSG DEV AGY 2A 4.00 07/01/2043. . | 08/01/2016. | Partial Call 60,000 60,000 63,835 63,042 0 (3,042) 0 (3,042) 0 60,000 0 0 0 07/01/2043....

880461 DN 5| TN HSG DEV AGY 2A4.00 07/01/2045......................... | . | 09/01/2016. | Partial Call...........ccccccoceieeeimiiieviicicieiacs [ covvvvvvvvvnrvnnenenncenvenenns | o 120,000 | ..oovovevenen 120,000 | wooovevevenen 132,108 | wovovevevere 130,869 .0 (10,869) | ... L0 (10,869) | ... w0 | 120,000 0 0 0 07/01/2045....

88271H CV 9| TXSTHSG 5.50 12/01/2039........ccmmmrrirmerrirreerrirreennns . 1 09/01/2016. | Partial Call 55,616 55,616 58,953 57,386 0 (1,770) 0 (1,770) 0 55,616 0 0 0 12/01/2039....

88275F  MT 3| TXDEPT HSG SF 5.25 09/01/2032...........cocovevvrrrrnnens . 1 09/01/2016. | Partial Call.........c..oovveeremrerrnerrinrrrnnees | cervereresersersesessersnes | oveeseneenns 150,000 | oo 150,000 | oo 152,625 | oo 150,518 0 (518) 0 (518) (VI [T 150,000 0 0 0 09/01/2032....

88275F MV 8| TXDEPT HSG B 5.30 09/01/2039............. . 109/01/2016. | Partial Call............ooerveerereeeeereerrennes [ orerveiinererinsensnissenes | oveevesiens 110,000 | .ccvvvinens 110,000 | cccvvvvenens 111,650 | oo 110,312 0 (312) 0 (312) LV [P 110,000 0 0 0 09/01/2039....

88275F NV 7| TEXAS ST DEPT OF HSG 3.125 03/01/2046. . [ 09/01/2016. | Partial Call 15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 0 03/01/2046....

88275F NW 5[ TEXAS ST DEPT OF HSG A 3.00 03/01/204¢ .| 08/01/2016. | Partial Call.............coooveveeerererererererercnees | isisisiiinininnnns | ceveveeeeeiees 105,000 | ..oovovevenen 105,000 | wooovovevenens 105,000 0 0 0 0 0 (0 [ 105,000 0 0 0 17 | 03/01/2046....

92812U Q4 3| VAHSGDEV A 3.50 10/25/2037.........cccocovevvenervrerencns | . | 09/25/2016. | MBS PaydOWN.......oourieriieriiniiicniins | oo | eeniieniaad 448,416 | ..o 448,416 | ..occooeeee 448,416 | .occeenene 448,416 0 0 0 0 LV [P 448,416 0 0 (V1 10,140 | 10/25/2037....

928120 Q5  0|VAHSGDEVA3.2506/25/2042..............cccoouveerunuveeee | . | 09/01/2016. | Paydown 555,670 555,670 555,670 555,670 0 (64) 0 (64) 0 555,670 0 0 (V[ 11,464 | 06/25/2042....

92817S KU  1|VASTPUBSCHAUTH 5.00 08/01/2016.............ovcvener . | 08/01/2016. | Maturity. 3,095,000 3,095,000 3,568,690 | ............ 3,135,878 0 | e (40,878) | 0 [ nne.(40,878) 0 3,095,000 0 0 0| ....154,750 |08/01/2016....

93978T QX 0| WAHSG FIN 1N-R 3.00 06/01/2037 . | 09/01/2016. | Partial Call 0 (3,206) 0 (3,206) 0 0 0 0| ......1,744 | 06/01/2037....

98322Q HV 2| WYOMING ST CMNTY DEV 3 3.00 12/01/2044 . 109/01/2016. | Partial Call 0 (6,248) 0 (6,248) 0 0 0 0 2,668 | 12/01/2044....

3199999. Total Bonds - U.S. Special Revenue and Special A 0 ] een(703,731) | e | een(703,731) | 0 0 4,025 4,025 | ...2,900,511 XXX
Bonds - Industrial and Miscell:

001406 AA  5|DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40............. . | 09/15/2016. | MBS Paydown 23214 23,214 23214 23,214 0 0 0 0 0 23,214 0 0 0 652 | 02/15/2040....

00176 AC 0| AMMC CLO 2015-16A AX FLT 04/14/27.............c.ccouee.. | . | 07/14/2016. | MBS Paydown 8,333 8,333 8,333 8,333 0 0 0 0 0 8,333 0 0 (V[ [ 119 | 04/14/2027....

00191D AJ  9|ARES2012-3A B2 CLO 3.3815 01/17/2024................... . 1 09/08/2016. | Distribution ...1,700,000 | ...........1,700,000 | ..........1,700,000 | ........... 1,700,000 0 0 0 0 0f......1,700,000 0 0 0 [ o 51,258 |01/17/2024....

00213R  AA 1|ARLFR2012-1A A1 ABS FLT 12/15/2042..... . 109/15/2016. | MBS Paydown. 65,788 65,788 65,788 65,788 0 0 0 0 0 65,788 0 0 0 970 |12/15/2042....

00214M  AA 1| ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044. .| 09/15/2016. | MBS Paydown 92,189 92,189 89,471 0 0 102 0 102 0 92,189 0 0 (U [ 450 | 06/15/2044....

00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017................ . | 09/01/2016. | Sinking Fund Redemption. 73,231 73,231 73,231 73,231 0 0 0 0 0 73,231 0 0 0 1,756 | 11/01/2017....

00443P  AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036.............. . 1 09/25/2016. | MBS PaydOWN.........corvererrrrirnerrnrnins | cevversssesnersressssensnes | ovvesnesesns 136,642 | ..o 136,642 | oo 104,275 | oo 105,009 0 (1,963) 0 (1,963) (V) IO, 136,642 0 0 0 536 | 12/25/2036....

02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.........cc0o..n. . 109/25/2016. | MBS Paydown. 42,936 42,936 35,692 37,099 0 (881) 0 (881) 0 42,936 0 0 0 1,826 |03/25/2037....

02149M  AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.................. . 109/25/2016. | Pass-Through Loss 0 16,697 0 0 0 0 0 0 0 0 0 0 0 0 |03/25/2037....

02660L  AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.. . | 08/25/2016. | MBS Paydown 16,210 16,210 12,158 10,603 0 1,019 0 1,019 0 16,210 0 0 0 65 | 10/25/2046....

02665U AA 3| AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36... .| 09/17/2016. | MBS Paydown 7,870 7,870 7,993 7,982 0 (34) 0 (34) 0 7,870 0 0 (V1 193 | 10/17/2036....

02665X AA 7 |AH4R2014-SFR3 A ABS SSNR 3.678 12/17/36............ .| 09/17/2016. | MBS Paydown 62,745 62,745 63,348 40,184 0 (53) 0 (53) 0 62,745 0 0 0 1,468 | 12/17/2036....

02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45.......... . 109/17/2016. | MBS Paydown. 21,871 21,871 21,870 21,861 0 (4) 0 (4) 0 21,871 0 0 0 501 |04/17/2052....

03235T AA  5|ACEF 2014-1AAABS 8.00 12/20/24..............ccccceeneeee. | . | 09/20/2016. | MBS Paydown 59,483 59,483 59,483 59,483 0 0 0 0 0 59,483 0 0 0 3,174 | 12/20/2024....

03763K  AB 2 |AASET 2014-1 A ABS SNR 5.125 12/15/2029............... .| 09/15/2016. | MBS Paydown 57,692 57,692 0 0 0 0 0 57,692 0 0 0 1,971 | 12/15/2029....

038779 AA 2| ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45... .| 07/30/2016. | MBS Paydown 6,250 6,250 0 (0) 0 (0) 0 6,250 0 0 (V1 [ 144 | 10/30/2045....

04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036. . | 09/25/2016. | MBS Paydown 560,315 560,315 0 21,261 0 21,261 0 560,315 0 0 0 2,269 | 11/25/2036....

05530M  AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.... . 109/25/2016. | MBS PaydowN...........ccerrevmerrerinnernens [ orerveiisesmniisesssinsenes | oveeveisees 166,697 | ..ccoovnee 166,697 0 5,754 0 5,754 (U I 166,697 0 0 0 693 | 01/25/2037....

05530M  AA 7| BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037............ . 109/25/2016. | Pass-Through Loss 0 (1,108) 0 0 0 0 0 0 0 0 0 0 0 0 |01/25/2037....

055330 AK 2 |BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45RE........... . 109/26/2016. | MBS Paydown. 64,001 64,091 62,368 0 0 579 0 579 0 64,091 0 0 0 786 | 07/26/2045....

05533N  AJ 3| BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE.......... . | 09/26/2016. | Pass-Through Loss 0 3,930 0 0 0 15 0 15 0 0 0 0 0 0 | 06/26/2037....

05545)  AJ  8|BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE .| 09/25/2016. | MBS Paydown 216,906 216,906 | ............ 193,589 | woooveverenen 193,589 0 (671) 0 (671) 0 216,906 0 0 0 879 |02/27/2037....

05605G AA  0|B2R2015-2 AABS SEQ SSNR 3.336 11/48. . 109/15/2016. | MBS Paydown. 23,087 23,087 23,087 23,086 0 (10) 0 (10) 0 23,087 0 0 0 514 | 11/15/2048....
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059333  ZZ 0| BACKCOUNTRY.COM LIBOR+725 6/30/2020.............. .| 07/01/2016. | Paydown 6,250 6,250 6,188 6,172 0 78 0 78 0 6,250 0 0 0 305 | 06/30/2020....
05946X H5  5|BAFC2005-H 2A1 SEQ SSNR FLT 11/20/2035............ .| 09/20/2016. | MBS Paydown 300,271 300,271 254,397 259,651 0 6,753 0 6,753 0 300,271 0 0 0 5,846 | 11/20/2035....
05946X  H5  5|BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035............ .1 09/20/2016. | Pass-Through Loss. (0 [ 122,826 0 0 0 0 0 0 0 0 0 0 0 0 | 11/20/2035....
059475 AG 8 |BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37................ . 109/25/2016. | MBS Paydown. 239,598 239,598 | ..o 179,642 | .cooves 180,394 0 (22,181) 0 (22,181) 0 239,598 0 0 (V1 10,044 | 06/25/2037....
059475 AG 8 |BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37 . | 09/25/2016. | Pass-Through Loss 0 60,869 0 0 0 0 0 0 0 0 0 0 0 0 |06/25/2037....
05948K  ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035 . 109/25/2016. | MBS Paydown. 58,359 58,359 47,318 42,767 0 3,953 0 3,953 0 58,359 0 0 0 336 |05/25/2035....
05948K  ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035 . | 09/25/2016. | Pass-Through Loss 0 6,114 4,958 0 0 0 0 0 0 0 0 0 0 0 | 05/25/2035....
05948X 5V 9|BOAMS 2004-C B1 MEZ FLT 04/25/2034...............cocoene .| 09/25/2016. | MBS Paydown 51,235 51,235 47,904 0 0 (295) 0 (295) 0 51,235 0 0 0 212 | 04/25/2034....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... | . | 09/25/2016. | MBS Paydown 3,903 3,903 3,455 3,718 0 (59) 0 (59) 0 3,903 0 0 0 71 [ 11/25/2035....
05949C  KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... | . | 09/25/2016. | Pass-Through Loss 0 564 0 0 0 32 0 32 0 0 0 0 0 0 |11/25/2035....
05951U  AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036. . 109/25/2016. | MBS Paydown. 1,207 1,207 1,146 891 0 (16) 0 (16) 0 1,207 0 0 0 48 [10/25/2036....
05951U  AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036. .| 09/25/2016. | Pass-Through Loss. 0 290 275 0 0 0 0 0 0 0 0 0 0 0 |10/25/2036....
059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/203 . | 09/20/2016. | MBS Paydown 225,468 225,468 200,911 0 0 1,704 0 1,704 0 225,468 0 0 0 .....3,410 | 05/20/2036....
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............... | . | 09/20/2016. | Pass-Through Loss 0 16,957 0 0 0 0 0 0 0 0 0 0 0 0 | 05/20/2036....
05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoovvrvevevenes . 109/25/2016. | MBS Paydown. 11,234 11,234 9,822 8,437 0 (1,048) 0 (1,048) 0 11,234 0 0 (V[ [ 413 | 05/25/2037....
05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........coccvvvvrevcrenns . 109/25/2016. | Pass-Through Loss 0 5,359 4,699 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 09/24/2016. | MBS Paydown. L1,014913 | L 1,014918 | 1,017,609 | ... 1,011,488 0 (179) 0 (179) 0f...1014913 0 0 (VI 42,168 |02/24/2051....
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49 . | 09/24/2016. | MBS Paydown 536,661 536,661 521,085 531,731 0 2,598 0 2,598 0 536,661 0 0 0 22,637 | 12/24/2049....
05955U  AA 5|BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49. .| 09/15/2016. | MBS Paydown 1,362,419 | .........1,362,419 | ...........1,288,672 | ...........1,347,366 0 9,083 0 9,083 0]....1362419 0 0 0 [ oo 64,276 | 06/15/2049....
07384Y  KF  2|BSABS 2003-AC4 A SEQ 5.5 09/25/2033.............cccoveeee . 109/25/2016. | MBS PaydoWn.........cocvvvvvevvvvvevsvsvennnnes | onmessmsmssmmmmmmsmsmssnnnnnns | coveeesesesees 111,298 | oo 111,298 | oo 112,480 | oo 112,180 0 (45) 0 (45) (0 [ 111,298 0 0 0 4,003 |09/25/2033....
07386H QZ  7|BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35............ | . | 09/25/2016. | MBS Paydown 329,017 329,017 278,842 0 0 7317 0 7,317 0 329,017 0 0 0 4,426 | 04/25/2035....
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.......... . | 07/25/2016. | Pass-Through Loss Recovery............. 83 0 0 0 0 0 0 0 0 0 0 83 83 0 |05/25/2037....
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.......... . | 08/25/2016. | Pass-Through Loss Recovery............ 124 0 0 0 0 0 0 0 0 0 0 124 124 0 |05/25/2037....
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020. . 109/25/2016. | MBS Paydown. 96,715 96,715 97,863 97,441 0 626 0 626 0 96,715 0 0 0 3,523 | 09/25/2020....
09774X  BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.............. .| 09/15/2016. | MBS Paydown 3,084 3,084 3,084 1,486 0 0 0 0 0 3,084 0 0 (U [ 151 | 12/15/2029....
11042A AA 2 |BRITISH AIRWAYS 4.625 06/20/2024..................ccc...... | . | 09/20/2016. | Sinking Fund Redemption 35,436 35,436 35,495 35,481 0 (5) 0 (5) 0 35,436 0 0 0 1,227 | 06/20/2024....
11042B AA  0|BRITISH AIRWAYS 5.625 06/20/2020................cccc.0o..... | . | 09/20/2016. | Sinking Fund Redemption 65,706 65,706 65,706 65,706 0 0 0 0 0 65,706 0 0 0 2,772 | 06/20/2020.
12189P  AD 4| BNSF 98-C TRUST 6.23 07/02/2018..........cooevrveerrecriin . 1 07/02/2016. | Sinking Fund Redemption. 411 411 372 255 0 (61) 0 (61) 0 411 0 0 0 26 |07/02/2018....
12189P  AE 2| BURLINGTON NORTH 7.16 01/02/20..........cccoocrerrverenes . 1 07/02/2016. | Sinking Fund Redemption. 1,767 1,767 1,925 1,767 0 0 0 0 0 1,767 0 0 (V[ [ 126 | 01/02/2020....
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027 .| R| 09/25/2016. | MBS Paydown 75,000 75,000 73,854 24,996 0 54 0 54 0 75,000 0 0 0 869 | 10/25/2027....
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028 .| R[ 09/25/2016. | MBS Paydown...........ccccecvummrieneriienis [ corieneniieniicsiinesiieenis | e 116,250 | coovvveeneen 116,250 | ..ovoveeneen 114,276 53,752 0 175 0 175 LV [P 116,250 0 0 0 1,651 |03/27/2028....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36............... . | 09/20/2016. | MBS Paydown 35,662 35,662 34,887 24,940 0 3,970 0 3,970 0 35,662 0 0 0 800 | 06/20/2036....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36............... . 109/20/2016. | Pass-Through Loss 0 16,414 16,057 0 0 0 0 0 0 0 0 0 0 0 |06/20/2036....
125634 AG 0| CLIF 2013-1A ABS 2.83 03/18/2028..............cccccouuwween | . | 09/18/2016. | MBS Paydown 25,000 25,000 24,996 24,997 0 0 0 0 0 25,000 0 0 0 03/18/2028....
125634 AJ 4| CLIF 2013-2A NOTE ABS 3.22 06/18/28....................... | . | 09/18/2016. | MBS Paydown 27,000 27,000 26,990 26,992 0 1 0 1 0 27,000 0 0 0 06/18/2028....
125634 AQ 8| CLIF 2014-2A A ABS SNR 3.38 10/18/2029 . | 09/18/2016. | MBS PaydOWN.........covvviierriiniieniins | covreriiseissiiessineiies | onsiiesiins 138,655 | .coovvieneen 138,655 | ..coovreneen 136,824 88,204 0 79 0 79 LV [P 138,655 0 0 0 10/18/2029....
12563L  AA 5| CLIF 2016-1A A ABS SNR 4.21 02/18/41.. .| 09/18/2016. | MBS Paydown 65,133 65,133 65,127 0 0 3 0 3 0 65,133 0 0 0 02/18/2041....
12621R  AA 2| COMM 2010-RR1 GEA SEQ SSNR CSTR 12/11/49..... |. | 09/11/2016. | MBS Paydown ....1,604,125 | .........1,604,125 | .........1,708,456 | ..........1,615,145 0 (8,101) 0 (8,101) 0f.....10604125 0 0 0 12/11/2049....
12641P  CG 7| CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36............ . | 09/26/2016. | MBS Paydown 68,230 68,230 68,230 68,230 0 (104) 0 (104) 0 68,230 0 0 0 04/26/2036....
12641P  CK 8 [CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36............ .| 09/26/2016. | Pass-Through Loss. 0 869 905 0 0 0) 0 (0) 0 0 0 0 0 0 | 04/26/2036....
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........c.ccoeuvrunee . | 09/26/2016. | MBS Paydown 4,661 4,661 3,137 3,524 0 (351) 0 (351) 0 4,661 0 0 (V1 [ 177 | 09/26/2037....
12641Q AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........cevvvvvvveveres . | 09/26/2016. | Pass-Through Loss 0 309 208 0 0 0 0 0 0 0 0 0 0 0 |09/26/2037....
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12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37............ . | 08/26/2016. | MBS Paydown 36,893 36,893 36,893 36,730 0 23 0 23 0 36,893 0 0 0 ..1,413 | 07/26/2037....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..................... | . | 09/26/2016. | Pass-Through Loss. 0 12,234 4,800 0 0 4,060 0 4,060 0 0 0 0 0 0 |07/26/2037....
12641Q  BE 1| CSMC 2009-7R 7A3 SUB FLT 12/26/36.............cccovuenene . 109/26/2016. [ MBS PaydOWn..........cccocvvvvvvvvvvvrvvvvnnenes | onmesmmsmmmmmmmmmmmmmsmnnnnnns | coveseseseiess 106,102 | ..oovovevere 106,102 72,376 88,128 0. 3,070 ...0 ...13,070 w0 106,102 0 0 0 ...4,227 | 12126/2036....
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36..........cccorvvevenes . 109/26/2016. | Pass-Through Loss 0 13,223 0 0 0 927 0 927 0 0 0 0 0 0 |12/26/2036....
12641Q  CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36... . | 07/26/2016. | MBS Paydown 3,776 3,776 3,776 3,776 0 0 0 0 0 3,776 0 0 (VI I 127 | 01/26/2036....
12641Q  CQ 3| CSMC 2009-7R 12A3 SUB 5.75 1/26/36. . 109/26/2016. | MBS Paydown. 19,436 19,436 19,436 19,436 0 10 0 10 0 19,436 0 0 0 698 | 01/26/2036....
12641Q  CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36... . | 07/26/2016. | Pass-Through Loss 0 1 1 0 0 0 0 0 0 0 0 0 0 0 | 01/26/2036....
12641Q DG 4| CSMC 2009-7R 14A5 SUB 5.75 4/26/37...........cccccoccoce .| 09/26/2016. | MBS Paydown 62,367 62,367 52,251 60,743 0 954 0 954 0 62,367 0 0 0 ...1,352 | 04/26/2037....
12641Q DM 1[CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37............. . | 08/26/2016. | MBS Paydown. 36,969 36,969 33,335 34,359 0 633 0 633 0 36,969 0 0 0 ...1,336 | 04/26/2037....
12641Q DR 0[CSMC 2009-7R 15A5 MEZ FLT 04/26/37............cccooven.. . 109/26/2016. | Pass-Through Loss 0 7,057 0 0 0 858 0 858 0 0 0 0 0 0 |04/26/2037....
12641Q  EA 6| CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37... . 109/26/2016. | MBS Paydown. 82,013 77411 0 2,007 0 2,007 0 82,013 0 0 0 207 |03/26/2037....
12641Q  EK 4| CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 . 109/26/2016. | MBS Paydown. ...146,393 ...146,393 0 7 0 7 0 0 0 0 2,849 | 03/26/2037....
12643K  AQ 6| CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39... . | 09/15/2016. | MBS Paydown 64,881 64,881 64,659 0 336 0 336 0 64,881 0 0 0 .2,620 |09/15/2039....
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40..................... | . | 09/15/2016. | MBS Paydown 2,772,924 2,772,924 2,724,407 2,763,313 0 6,803 0 6,803 0 2,772,924 0 0 0 [ oo 97,970 |02/15/2040....
12645A  AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48............ . 109/12/2016. | MBS Paydown. ..1,438,864 | ..........1,438,864 | .........1,509,402 | ..........1,449,626 0 [ (12478) | 0 (12478) | o0 | e 1,438,864 0 0 0 59,014 |08/12/2048....

12667F 5B 1 [CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... | . | 09/25/2016. | MBS Paydown. 249,609 249,609 244,840 235,679 0 (1,219) 0 (1,219) 0 249,609 0 0 0 8,832 |04/25/2035....

12667F LG 8 [ CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.. . 109/25/2016. | MBS Paydown. 0 0 0 0 0 0 0 0 07/25/2034....

12667F RE 7| CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024. . | 09/25/2016. | MBS Paydown 0 309 0 309 0 0 0 0 08/25/2024....

12667F  VF 9 [ CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/3: . | 09/25/2016. | MBS Paydown 0 (170) 0 (170) 0 0 0 0 10/25/2034....
12668A  4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.......... | . | 08/25/2016. | MBS Paydown 0 [ (18,866) | covvvvvvcvrrcrrnnnn0 ....(18,866) 0 0 0 0 93 | 01/25/2036....
12668A  4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.......... | . | 08/25/2016. | Pass-Through Loss. 0 28,591 22,376 0 0 0 0 0 0 0 0 0 0 0 | 01/25/2036....
12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36...................... | . | 09/25/2016. | MBS Paydown 16,077 16,077 13,904 9,153 0 (1,714) 0 (1,714) 0 16,077 0 0 0 654 |05/25/2036....
126688 YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.............oeeeooe.. | . | 09/25/2016. | Pass-Through Loss. 0 4,980 4,307 0 0 0 0 0 0 0 0 0 0 0 |05/25/2036....

126694 D5 4| CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36 . 109/20/2016. | MBS Paydown. 255,683 255,683 224,921 0 0 | .. 11,969 .0 .....11,969 0 255,683 0 0 0 04/20/2036....

126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035... .| 09/25/2016. | MBS Paydown 10,771 10,771 10,690 9,274 0 (289) 0 (289) 0 10,771 0 0 0 11/25/2035....

126694 UJ  5[CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036.......... . | 09/25/2016. | MBS Paydown 9,283 9,283 7,984 0 0 (2,926) 0 (2,926) 0 9,283 0 0 0 33 |01/25/2036....
13054P  AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/2018........... | . | 08/23/2016. | Paydown 2,093,858 2,093,858 | ...........1,929,341 0 (V[ [ 164,517 0 [ 164,517 0 2,093,858 0 0 0 [ oo 61,688 |03/29/2018....
14178V AB 4| CFCAT 2013-1AB ABS 2.75 11/15/2018........ccccorrevcreens . 109/15/2016. | MBS Paydown. 254,507 254,507 254,622 254,527 0 (31) 0 (31) 0 254,507 0 0 0 | .eend,561 | 11/15/2018....
14575H  AA 6| CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.............. . | 09/15/2016. | MBS Paydown 16,798 16,798 16,792 0 0 0 0 0 0 16,798 0 0 0 331 | 02/15/2046....
14754D AG 5| CASH AMER INTL 5.75 05/15/2018 .1 09/01/2016. | Make Whole Call ....2,154,693 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 (V) I 154,693 | ........... 154,693 | ......... 91,361 |05/15/2018.... | 2....

14855) AB 1| CLAST 2016-1 A ABS SSNR 4.45 08/15/204 . | 09/15/2016. | MBS Paydown 20,700 20,700 20,694 0 0 (8) 0 (8) 0 20,700 0 0 0 77 | 08/15/2041....

160841  AA 0| CHARLOTTE GATE 6.41 12/01/16.......ccovvvvvrvrrrrrrrrrrcecs .1 09/01/2016. | Sinking Fund Redemption. 50,604 50,604 50,604 50,604 0 (0) 0 (0) 0 50,604 0 0 0 2,163 [ 12/01/2016.... | 1.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36............. |. | 09/25/2016. | MBS Paydown 8,988 8,988 7,904 7,071 0 926 0 926 0 8,988 0 0 (V1 156 | 01/25/2036....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36............. |. | 09/25/2016. | Pass-Through Loss. 0 477 0 0 0 0 0 0 0 0 0 0 0 0 |01/25/2036....
16162X AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.................. | . | 09/25/2016. | MBS Paydown 22,210 22,210 19,378 19,489 250 8,527 0 8,776 0 22,210 0 0 0 933 | 11/25/2036....
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. . | 09/25/2016. | MBS Paydown 249,497 249,497 | oo 196,169 | ..ccoovvneee 190,056 0 385 0 385 0 249,497 0 0 0 ...7,321 | 08/25/2037....
16165Y AV 4 [CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/3 .| 09/25/2016. | Pass-Through Loss. 0 55,772 0 0 0 0 0 0 0 0 0 0 0 0 |08/25/2037....
17307G  4H 8| CMLTI2006-WF1 A2C SEQ 5.598 3/25/2036... . 109/25/2016. | MBS Paydown. 3,063 3,063 3,063 1431 0 (686) 0 (686) 0 3,063 0 0 0 84 |03/25/2036....
17307G VN 5[ CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.................. . 109/25/2016. | MBS Paydown. 39,929 39,929 39,928 32,661 0 (51) 0 (51) 0 39,929 0 0 0 ...1,481 | 08/25/2035....
17309A  AD 1 [CMALT 2006-A1 1A4 NAS 5.75 04/25/36...................... .| 09/25/2016. | MBS Paydown 43,888 43,888 39,294 39,025 0 (1,524) 0 (1,524) 0 43,888 0 0 0 ...1,680 | 04/25/2036....
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........cooevvuuece . | 09/25/2016. | Pass-Through Loss 0 3,578 0 0 0 0 0 0 0 0 0 0 0 0 | 04/25/2036....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036. .| 09/25/2016. | MBS Paydown 228,706 228,706 228,704 228,706 0 0 0 0 0 228,706 0 0 0 8,635 |07/25/2036....
17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36. . | 09/25/2016. | MBS Paydown 183,122 ..183,122 ...158,401 ..176,718 0 3,821 0 3,821 0 83,122 0 0 0 6,982 | 09/25/2036....
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17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37............ . | 08/25/2016. | MBS Paydown 127 127 46 42 0 (479) 0 (479) 0 127 0 0 0 2 |03/25/2037....
17312V AA 6 |CMLTI2007-6 1A1A SEQ SSNR CSTR 3/25/37............ . | 09/25/2016. | Pass-Through Loss 0 174 0 0 0 (594) 0 (594) 0 0 0 0 0 0 |03/25/2037....
18976G AR 7| CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37............... .1 09/25/2016. | MBS Paydown 56,997 56,997 46,167 44,349 0 (422) 0 (422) 0 56,997 0 0 0 2,332 | 06/25/2037....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37............... . 109/25/2016. | Pass-Through Loss 0 20,796 16,845 0 0 0 0 0 0 0 0 0 0 2 | 06/25/2037....
19624H AA 6| COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050. . 109/20/2016. | MBS Paydown. 201,986 201,986 201,985 201,983 0 0 0 0 0 201,986 0 0 0 ...3,482 | 04/20/2050....
210382 AA  5|CONSTELLIS GROUP INC 9.75 05/15/2020. . | 09/15/2016. | Consent Fee. 50,000 0 0 0 0 0 0 0 0 50,000 0 0 0 0 |05/15/2020....
21050A AA 0| CCOLT 2015-1 A ABS SNR 2.82 03/15/2021 . | 09/15/2016. | MBS PaydOWN.........ccvveirerreineiinniis | covrerinreisesiessinesies | ovseieniins 161,898 | ..ccovveen 161,898 | ..ccovvee 161,889 | .ccoove 161,892 0 2 0 2 LV [P 161,898 0 0 0 3,039 | 03/15/2021....
21078W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.........ccccc0eeeeerc. .| 09/15/2016. | MBS Paydown 2,576 2,576 2,574 925 0 0 0 0 0 2,576 0 0 (U [ 119 | 03/15/2027....
22540V HJ  4|CSFB2001-MH29 A SEQ 5.6 09/25/2031...........cc.c0...... | . | 07/01/2016. | MBS Paydown 0 0 16,501 0 0 0 0 0 0 0 0 0 0 0 |09/25/2031....
227170 AE 7 |[CRNN 2013-1A A ABS 3.08 04/18/2028...........ccccovvvunee R[09/18/2016. | MBS Paydown. 62,500 62,500 61,527 37,500 0 28 0 28 0 62,500 0 0 0 896 | 04/18/2028....
227170 AG 2 [CRNN 2014-2A A ABS SNR 3.27 11/18/2029. .| R[ 09/18/2016. | MBS Paydown 55,556 55,556 55,538 55,540 0 2 0 2 0 55,556 0 0 0 11/18/2029....
22944) DE 8| CSMC 2010-18R 4A3 SUB SSNR 04/26/3 .| 08/26/2016. | MBS Paydown 700,539 700,539 672,956 700,539 0 0 0 0 0 700,539 0 0 0 04/26/2038....
23242L  AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036... . | 09/15/2016. | MBS Paydown 40,392 40,392 28,224 32,151 0 (5,884) 0 (5,884) 0 40,392 0 0 0 07/15/2036....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........ . 109/25/2016. | MBS Paydown. 96,085 96,085 73,189 70,594 0 22,207 0 22,207 0 96,085 0 0 0 12/25/2046....
232456 AB 7 [CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........ . 109/25/2016. | Pass-Through Loss 0 2,227 2,398 0 0 0 0 0 0 0 0 0 0 0 | 12/25/2046....
233046 AC 5 |DNKN 2015-1A A2| ABS SNR 3.262 02/20/45............... . | 08/20/2016. | MBS Paydown. 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 612 | 02/20/2045....
233046 AD 3 [DNKN 2015-1A A2lI ABS SNR 3.98 02/20/45.... . | 08/20/2016. | MBS Paydown 6,250 6,250 6,250 6,250 0 0 0 0 0 6,250 0 0 (V[ [ 187 | 02/20/2045....
25150M AC 0 [DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36. . | 09/25/2016. | MBS Paydown 33,382 33,382 26,289 27,103 0 (1,889) 0 (1,889) 0 33,382 0 0 0 81 | 12/25/2036....
25150R  AD 7 |[DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.. .1 09/25/2016. | MBS PaydOWN.........ccvvuuirerriineiineiis | covrerirseisesieseinesies | onseieniinns 181,442 | oo 181,442 | oo 161,624 0 0 2,812 0 2,812 LV [P 181,442 0 0 0 288 |02/25/2037....
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.......... . | 09/25/2016. | Pass-Through Loss 0 17,986 0 0 0 0 0 0 0 0 0 0 0 0 |02/25/2037....
251510 DP  5|DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35.............. . | 09/25/2016. | MBS Paydown 235,353 235,353 236,751 232,546 0 (4,015) 0 (4,015) 0 235,353 0 0 0 8,914 | 04/25/2035....
251510 DQ 3 [DBALT 2005-2 2A1 SEQ FLT 3/25/2020...........ocooccereven. . 109/25/2016. | MBS Paydown. 13,365 13,365 11,461 11,821 0 1,073 0 1,073 0 13,365 0 0 0 66 | 03/25/2020.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.................. . 109/25/2016. | MBS Paydown. 8,849 8,849 8,849 5,755 0 (105) 0 (105) 0 8,849 0 0 0 273 | 02/25/2036....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. . 109/25/2016. | Pass-Through Loss 0 3,144 3,144 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..... .| 09/25/2016. | MBS Paydown 243,497 243,497 243 442 242,317 0 508 0 508 0 243,497 0 0 0| .....B87161 |07/25/2034....
25243Y AJ  8|DIAGEO CAPPLC5 09/30/16........cccocommrvecnrrrnnnnnnnn. | R| 09/30/2016. | Maturity rernnn 3,450,000 | ..........3,450,000 | ...........3,507,960 | ...........3,456,950 0 (6,950) 0 (6,950) 0f.....3450,000 0 0 0| ....189,750 |09/30/2016....
26208 AA 6 [HONK2015-1A A2 ABS SNR 5.216 07/20/2045............ . | 07/20/2016. | MBS Paydown 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 0 0 (V[ [, 196 | 07/20/2045....
26224H AA  5|DRUGC 2016-1A A ABS 3.979 04/15/2027..........cccveunnn. . 107/15/2016. | MBS Paydown. 71,421 71,421 71,420 0 0 (1) 0 (1) 0 71,421 0 0 0 284 | 04/15/2027....
26248P AC  5|DRYD 2006-16A B CLO MEZ FLT 10/20/2020.............. R| 07/20/2016. | MBS Paydown. rerenen3,000,000 | ...........3,000,000 2,925,000 2,934,786 0 65,214 0 65,214 0] .....3,000,000 0 0 0| o 27,499 |10/20/2020....
26845#  AA 8| EDXSUPPLY CHA SEN SEC NT 3.50 1/15/2019. .| 07/15/2016. | Paydown 45,773 45,773 45,773 0 0 0 0 0 0 45,773 0 0 0 748 |01/15/2019....
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39.... R| 09/15/2016. | MBS Paydown. 31,250 31,250 31,248 31,249 0 0 0 0 0 31,250 0 0 0 898 |12/15/2039....
28108P  AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025............ccoovvvveene .| 07/01/2016. | MBS Paydown 15,744 15,744 15,823 15,744 0 0 0 0 0 15,744 0 0 (U [ 423 |10/01/2025....
28108P  AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025..........cccomuvrveenne . 107/01/2016. | MBS Paydown. 16,787 16,787 16,816 16,787 0 0 0 0 0 16,787 0 0 (VI 431 | 10/01/2025....
28618W  AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044............... | . | 09/19/2016. | MBS Paydown. 51,213 51,213 49,516 0 0 137 0 137 0 51,213 0 0 0 295 | 04/19/2044....
294450 AB  1|EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037............... . | 09/25/2016. | MBS Paydown 348,513 348,513 289,593 294,283 0 8,355 0 8,355 0 348,513 0 0 0 ....1,528 | 04/25/2037....
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042 . | 09/15/2016. | MBS Paydown 32,530 32,530 32,683 32,622 0 (15) 0 (15) 0 32,530 0 0 0 10/15/2042....
30605X AC  7|FWAY 2015-1A A2 ABS PT SNR 4.213 11/4 .| 09/15/2016. | MBS Paydown 15,000 15,000 15,000 15,000 0 0 0 0 0 15,000 0 0 0 11/15/2042....
316817 AA 3 [57TH ST MTGE 7.125 6/01/2017.............. . 1 09/01/2016. | Sinking Fund Redemption. 60,576 60,576 60,582 60,577 0 (1) 0 (1) 0 60,576 0 0 0 2,879 | 06/01/2017....
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036........... . | 09/25/2016. | MBS Paydown 223,008 223,008 | .oovverennns 197147 | oo 160,412 0 (997) 0 (997) 0 223,008 0 0 0 784 |10/25/2036....
32028 AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036................... | . | 09/25/2016. | MBS Paydown. 264,490 264,490 246,471 254,425 0 4,203 0 4,203 0 264,490 0 0 0 | .o 1,049 | 07/25/2036....
32051G  EZ  4|FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35......... | . | 09/25/2016. | MBS Paydown 62,409 62,409 53,048 0 0 (4,975) 0 (4,975) 0 62,409 0 0 0 755 |02/25/2035....
32051G  XQ 3| FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35... . | 09/25/2016. | MBS Paydown 46,264 46,264 42,042 0 0 292 0 292 0 46,264 0 0 0 16 | 11/25/2035....
35552Q AE 0 |FRASR2006-2A D CLO MEZ SEQ FLT 12/202 . 109/20/2016. | MBS Paydown. 1,347,098 1,347,098 1,319,079 0 .0 1,347,098 0 0 0 25,664 | 12/20/2020....
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361856 CP 0| GMACM 2003-HE2 A4 SEQ STP 4/25/2033................. | . | 09/25/2016. | MBS Paydown...........cccoocoevuesiueecceccncaes [ covvvvvvvvnnvinnnnsnnenninnenns | v 124103 | oo 124103 | oo 122,784 78,856 0 [ 11,230 .0 11,280 | 0 [ 124,103 0 0 0 [ cooeeeennid,190 | 04/25/2033....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34................... | . | 09/25/2016. | MBS Paydown 63,620 63,620 63,620 29,626 0 7,372 0 7,372 0 63,620 0 0 0| .c...2,470 |09/25/2034....
3622EA  AA 8| GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047.......... | . | 09/25/2016. | MBS Paydown 39,830 39,830 26,412 0 0 2,592 0 2,592 0 39,830 0 0 (U [ 138 | 03/25/2047....
362332 AE 8| GSMS 2006-GG8 A4 SEQ 5.56 11/10/39........ccevvvvennee . 109/10/2016. | MBS Paydown. . 1,344,531 | 1,344,631 | 1,326,149 | ... 1,341,539 0 5,093 0 5,093 0| .....1,344,531 0 0 ([ 47,782 |11/10/2039....
362341 7S 2| GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.. . | 09/25/2016. | MBS Paydown 375,486 375,486 363,310 354,609 116 (3,831) 0 (3,715) 0 375,486 0 0 (VN — 13,722 | 02/25/2036....
362341 7S 2| GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/203f . 109/25/2016. | Pass-Through Loss 0 7,175 0 0 2 0 0 2 0 0 0 0 0 0 |02/25/2036....
362341  BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035.... . | 09/25/2016. | MBS Paydown 84,153 84,153 82,470 83,115 0 (52) 0 (52) 0 84,153 0 0 0 840 |06/25/2035....
36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034.................... . | 09/25/2016. | MBS Paydown 76,369 76,369 75,198 51,798 0 270 0 270 0 76,369 0 0 0 ...1,578 | 12/25/2034....
368771  AA 9| GEN AMER RAILCAR 6.69 09/20/16............cccrevrrerrennns . | 08/20/2016. | Sinking Fund Redemption. 69,110 69,110 69,225 69,110 0 0 0 0 0 69,110 0 0 0 2,802 | 09/20/2016....
379520  AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028...................... R| 09/17/2016. | MBS PaydOWN.........cvvverrerrrrnerrrnnnins | cevversnsessersressssensnes | ovveseresns 168,750 | oovvvs 168,750 | oo 166,074 | .....cccceo.. 166,597 0 355 0 355 (VI [T 168,750 0 0 0 3,340 | 04/17/2028....
379547 AA 2| GSFI2015-1 B1 ABS SNR 2.74 01/18/2030. R[09/18/2016. | MBS PaydOWN............crerreemuerrerenennins [ overreiinermrinsereninnsenes | veeveinnnens 482,727 | oo 482,727 | oo 482,712 | o 482,727 0 0 0 0 0 [ it 482,727 0 0 0 9,297 | 01/18/2030....
39121  AA 8| GREAT RIVER 5.829 07/01/17.. . 107/01/2016. | Sinking Fund Redemption. 352,291 352,291 352,291 352,291 0 0 0 0 0 352,291 0 0 0 20,535 |07/01/2017....
39678W  AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34. .| 09/25/2016. | MBS Paydown 28,683 28,683 28,378 28,249 0 231 0 231 0 28,683 0 0 0 964 | 09/25/2034....
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020........cccocveerrvrerirernans R| 09/15/2016. | Sinking Fund Redemption. 84,278 84,278 84,618 83,225 1,251 (49) 0 1,202 0 84,278 0 0 0 ...4,445 (12/15/2020....
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037............ . | 08/25/2016. | Pass-Through Loss 0 26 22 0 0 0 0 0 0 22 0 (22) (22) 0 |09/25/2037....
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037............ . 109/25/2016. | MBS Paydown. 21,951 21,951 19,262 20,703 0 4,766 0 4,766 0 21,951 0 0 0 860 |09/25/2037....
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037. . | 09/25/2016. | MBS Paydown 207,149 207,149 | oo 178,325 | oo 165,442 0 (30,284) 0 (30,284) 0 207,149 0 0 ...7,706 | 09/25/2037....
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037. .| 09/25/2016. | Pass-Through Loss. 0 13,279 12,086 0 0 (9) 0 (9) 0 0 0 0 0 | 09/25/2037....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46, .| 09/19/2016. | MBS Paydown 383,503 383,503 300,810 289,919 0 .....18,353 .0 .....18,353 0 383,503 0 0 ...1,705 [09/19/2046....
41162N  AC 1 |HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47............ . | 09/19/2016. | MBS Paydown 253,266 253,266 202,042 | coovvvvieerenn 199,784 0 98 0 98 0 253,266 0 0 ..1,015 | 01/25/2047....
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043.................. . | 09/20/2016. | MBS Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 252 | 03/20/2043....
43710M  AA 0| RFMS22007-HSA1 A SEQ FLT 02/25/2037................. . | 09/25/2016. | MBS Paydown 11,825 11,825 8,084 1,997 0 3,551 0 3,551 0 11,825 0 0 44 102/25/2037....
43739H AA 8| HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036................. . 109/25/2016. | MBS PaydOwN...........ccerreemuerreeinmennins [ orerrviineresinseneninssenes | oveeveinnees 107,944 | ..ccooceeeeee 107,944 94,451 0 0 2,147 0 2,147 LV [P 107,944 0 (VI R 402 | 12/25/2036....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035. . 109/25/2016. | MBS Paydown. 24,535 24,535 20,610 21,234 0 (168) 0 (168) 0 24,535 0 (VI I 174 | 04/25/2035....
45254N  NT 0 [IMM 2005-3 M1 MEZ FLT 08/25/2035........... .| 09/25/2016. | MBS Paydown 54,486 54,486 27,445 4,715 0 .....10,386 .0 ....10,386 0 54,486 0 0 392 |08/25/2035....
45254N  NT 0 [IMM 2005-3 M1 MEZ FLT 08/25/2035.............cccccoeneweee | . | 09/25/2016. | Pass-Through Loss. 0 (4,996) 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........... | . | 09/25/2016. | MBS PaydOWN........oevuevverereenvrerrernis | cervresrereessssnessssessnes | ovvesnereen 467,826 | .............. 467,826 | .............. 404,432 0 0 (6,249) 0 (6,249) (V] [T 467,826 0 0 990 |02/25/2037....
456606 HK 1 |INDYL 2005-L2 A1 SEQ FLT 10/25/2013...........cccoeuneenn. | . | 09/25/2016. | MBS Paydown 4,201 4,201 3,423 0 0 2 0 2 0 0 0 4,201 9 [10/25/2013....
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35............. | . | 09/25/2016. | MBS Paydown 44,785 44,785 32,245 0 0 (5,471) 0 (5,471) 0 44,785 0 0 02/25/2035....
45660L LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035. . | 09/25/2016. | MBS Paydown 273,081 273,081 227,515 0 0 24,538 0 24,538 0 273,081 0 0 06/25/2035....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35. . | 09/25/2016. | MBS Paydown 4,397 4,397 2,370 282 0 3,497 0 3,497 0 4,397 0 0 06/25/2035....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35............. | . | 09/25/2016. | Pass-Through Loss 0 5,614 6,502 0 0 0 0 0 0 0 0 0 06/25/2035
45660N X9 1| INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34............... . 109/25/2016. | MBS Paydown. 18,854 18,854 15,460 15,691 0 (414) 0 (414) 0 18,854 0 0 10/25/2034....
46184# AA  5|INVISION DIV LIBOR+900 6/30/2020..............coervrveeneee . 109/30/2016. | Paydown 18,750 18,750 18,563 18,578 0 30 0 30 0 18,750 0 0 06/30/2020....
46590B  AA 2| JPTEP 2011-1 ASEQ CSTR06/17/41...........ccccc0eeeeeeoeo. | . | 09/17/2016. | MBS Paydown. 205,123 205,123 205,123 205,123 0 0 0 0 0 205,123 0 0 06/17/2041....
46617U AN 1[JFINR2015-3A COMB CLO MEZ 3.00 04/20/23. .| 07/20/2016. | MBS Paydown 61,618 61,618 61,618 61,618 0 0 0 0 0 61,618 0 0 04/20/2023....
46619X  AA 1| HENDR 2015-3A A ABS SSNR 4.08 03/17/7( .| 09/15/2016. | MBS Paydown 57,295 57,295 57,245 57,245 0 2 0 2 0 57,295 0 0 03/17/2070....
46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. . | 09/25/2016. | MBS Paydown 10,459 10,459 10,064 7815 0 (1,269) 0 (1,269) 0 10,459 0 0 12/25/2035....
46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35............... | . | 09/25/2016. | Pass-Through Loss. 0 3,450 3,320 0 0 0 0 0 0 0 0 0 0 [12/25/2035....
46627M  CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... . | 09/25/2016. | MBS Paydown 58,163 58,163 58,173 41,179 0 4,182 0 4,182 0 58,163 0 0 1,050 | 03/25/2036....
46627M  CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... . | 09/25/2016. | Pass-Through Loss 0 8,310 8,311 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. . | 07/12/2016. | Pass-Through Loss Recovery.. 17,390 0 0 0 0 0 0 0 0 0 0 17,390 05/25/2036....
46628G  AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36. . 1 07/25/2016. | Pass-Through Loss Recove! 17,503 0 0 0 0 0 0 0 0 0 0 17,503 05/25/2036....
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46628G  AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36............. | . | 08/29/2016. | Pass-Through Loss Recovery............. 19,486 0 0 0 0 0 0 0 0 0 0 [ o 19,486 | ccooccceee. 19,486 | ..ooovvevvvinenn 0 |05/25/2036....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........ | . | 08/25/2016. | Pass-Through Loss. 0 1 1 0 0 0 0 0 0 0 0 0 0 0 | 04/25/2037....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........ | . | 09/25/2016. | MBS Paydown 4,033 4,033 3,924 3,042 0 60 0 60 0 4,033 0 0 0 70 | 04/25/2037....
46631B  AD 7 [JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049............... | . | 08/15/2016. | MBS Paydown 312,623 312,623 313,466 311,876 0 .. 13,724 .0 .. 13,724 0 312,623 0 0 (V[ 12,319 | 06/15/2049....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.. .| 09/27/2016. | MBS Paydown 51,479 0 6,160 0 6,160 0 0 0 0 801 |07/27/2037....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37. . 109/26/2016. | MBS Paydown. 0 10,200 0,200 .0 0 0 0 3,562 | 03/26/2037....
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 Rl . | 09/26/2016. | MBS Paydown 0 0 0 0 0 0 0 0 ....4,920 |11/26/2036....
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE......... . 109/26/2016. | MBS PaydOWn..........cocvcvvvvvvvvvvvvvvvvnnenes | onmeemmsmmmmmmmsmmmsmsannnnnns | coveeeseseiess 156,157 | w.oovevevere 156,157 | wooovvvevere 113,604 | oo 140,691 .0 L1377 .0 L1377 w0 | 156,157 0 0 0 9,896 | 06/26/2037....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35........... | . | 07/26/2016. | MBS Paydown 29,483 29,483 27,346 28,362 0 1,596 0 1,596 0 29,483 0 0 0 04/26/2035....
46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............. . 109/26/2016. | MBS Paydown............coovvveeerveerrenenns [ covervriesererisernniisenes | ovevveninns 150,669 | ...occooevens 150,669 15,408 9,495 0 0 0 0 (VI [T 150,669 0 0 04/26/2035....
46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE. . 109/26/2016. | Pass-Through Loss 0 0 0 0 0 1,647 0 (1,647) 04/26/2035....
46637U AA 5| JPTEP 2012-3 APT 3.0 10/27/2042 . 109/27/2016. | MBS Paydown. 0 26,364 0 26,364 0 0 0 10/27/2042....
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42. . | 09/17/2016. | MBS Paydown 0 16 0 16 0 0 0 09/17/2042....
46639A AA 7| JPTEP 2012-5 APT 2.50 12/27/2042............cccccoeuueeeee | . | 09/27/2016. | MBS Paydown 0 749 0 749 0 0 0 12/27/2042....
46645A AB 7 [JPMRR2015-4 1A2 SEQ SSNR FLT 06/47 RE............. . 1 09/25/2016. | MBS PaydOWN.........covveercrrerieernrnins | cevversseesnesssessssensns | coneesneresas A11413 | e 411,413 376,957 376,957 0 4,771 0 4,771 (V] [ 411,413 0 0 06/26/2047....
472320 AA 8| JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47............. . 109/25/2016. | MBS PaydOwWN...........ccrrevmerreiinennins [ orerreiinernniisenmninnenes | oveeveiiens 105,946 | ..ccoovvenenn 105,946 | ..ccooovenene 100,119 78,633 0 1,662 0 1,662 (VI [P 105,946 0 0 06/25/2047....
472321  AA 6| JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035..... . | 09/26/2016. | MBS Paydown 259,460 259,460 | .o 198,852 219,472 0 33,147 0 33,147 0 259,460 0 0 10/25/2035....
47232C  AH 7 [JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE . | 09/21/2016. | Pass-Through Loss 0 360 0 0 0 3 0 3 0 0 0 0 06/21/2037....
47232D  AA 0| JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37..... . | 09/26/2016. | MBS Paydown 336,367 336,367 336,367 336,310 0 (3,500) 0 (3,500) 0 336,367 0 0 04/26/2037....
472320 AE 2 [JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37............. | . | 08/26/2016. | Pass-Through Loss. (0 [ 109,110 8,349 0 0 (2,535) 0 (2,535) 0 0 0 0 04/26/2037....
47232D  AF 9 [JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36............. . 109/26/2016. | MBS Paydown. 9,172 9,172 9,172 9,096 0 3,070 0 3,070 0 9,172 0 0 09/26/2036....
47232D AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36............. | . | 08/26/2016. | Pass-Through Loss. 0 5111 1,390 0 0 (23) 0 (23) 0 0 0 0 09/26/2036....
47232D AU 6| JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36............. | . | 09/26/2016. | MBS Paydown 214,165 214,165 203,055 210,150 0 891 0 891 0 214,165 0 0 09/26/2036....
47232D AV 4| JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36. . 109/26/2016. | Pass-Through Loss 0 31,352 17,246 0 0 193 0 193 0 0 0 0 09/26/2036....
472320 BJ 0 [JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36. .| 09/26/2016. | MBS Paydown 46,694 46,694 46,694 38,490 0 2,726 0 2,726 0 46,694 0 0 09/26/2036....
47232D  BM 3 [JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36............. | . | 09/26/2016. | Pass-Through Loss. 0 21,505 2,439 0 0 3 0 3 0 0 0 0 09/26/2036....
47232D CG 5| JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36........... | . | 09/21/2016. | MBS Paydown 51,451 51,451 51,451 51,451 0 0 0 0 0 51,451 0 0 05/21/2036....
47232D CH 3| JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36........... | . | 09/21/2016. | MBS Paydown 8,740 8,740 8,740 5,935 0 (4,120) 0 (4,120) 0 8,740 0 0 05/21/2036....
47232D  CP 5| JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36......... . 109/26/2016. | MBS Paydown. 23,906 23,906 23,906 28,057 0 (2,338) 0 (2,338) 0 23,906 0 0 0 998 | 12/26/2036....
472320 CT 7 [JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36. .| 09/26/2016. | Pass-Through Loss. 0 5,115 1,220 0 0 (176) 0 (176) 0 5,115 0 (5,115) (5,115) 0 | 12/26/2036....
47232D  CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36. . | 09/30/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 (5,115) 0 5115 5,115 0 | 12/26/2036....
472320 CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47........... | . | 09/26/2016. | MBS PaydOWN...........ccocummmmmmmmmmmmmiminnnes | cosssssssssssssssssssssssssisss | covvvvvivinnns 188,555 | ...oooveverens 188,555 | ..oovoveveres 188,555 | ..oovoveveres 188,269 0 (56) 0 (56) (O [ 188,555 0 0 0 3,217 | 04/26/2047....
47232D CY 6| JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47........... . 109/26/2016. | Pass-Through Loss 0 21,476 12,491 0 0 (96) 0 (96) 0 0 0 0 0 0 |04/26/2047....
47232D CZ 3| JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37........... | . | 09/26/2016. | MBS Paydown 28,157 28,157 22,235 23,059 0 (104) 0 (104) 0 28,157 0 0 0 ..1,091 | 06/26/2037....
472320 DB 5[JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37........... .| 09/26/2016. | Pass-Through Loss. 0 2,271 0 0 0 (15) 0 (15) 0 0 0 0 0 0 | 06/26/2037....
47232D DC 3 |JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37.. . 1 07/26/2016. | MBS Paydown. 3,480 3,480 2,687 3,237 0 0 0 0 0 3,237 0 243 243 16 |08/26/2037....
472320 DD 1 [JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/3 .| 09/26/2016. | MBS Paydown 24,231 24,231 9,330 18,396 0 1,320 0 1,320 0 24,231 0 0 0 934 | 08/26/2037....
47232D DF 6| JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/3 . 109/26/2016. | Pass-Through Loss 0 1,127 0 0 0 (2) 0 (2) 0 0 0 0 0 0 |08/26/2037....
47232D DR 0| JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35........... | . | 09/26/2016. | MBS Paydown 332,520 332,520 204,053 271,019 0 24,871 0 24,871 0 332,520 0 0 0 .....5,083 [09/26/2035....
472320  EF 5 [JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37........... | . | 09/26/2016. | MBS Paydown 11,512 11,512 3,675 10,595 0 446 0 446 0 11,512 0 0 0 245 | 06/26/2037....
47232D  FH 0| JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36......... . | 09/26/2016. | MBS Paydown 28,009 28,009 28,009 27,956 0 30 0 30 0 28,009 0 0 0 ......1,028 | 12/26/2036....
472320 FM 9 [JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37 .| 07/26/2016. | Pass-Through Loss. 0 1 0 0 0 0 0 0 0 0 0 0 0 0 |06/26/2037....
47232Q  AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE.. . 109/26/2016. | MBS Paydown. 11,475 11,475 11,152 10,495 0 (1,885) 0 (1,885) 0 11,475 0 0 0 325 | 11/26/2037....
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47232V AA  0|JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37............ . | 09/26/2016. | MBS Paydown 41,281 41,281 41,281 40,734 0 259 0 259 0 41,281 0 0 0 ...1,661 | 02/26/2037....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.............. . | 09/26/2016. | Pass-Through Loss 0 8,822 6,932 0 0 0 0 0 0 0 0 0 0 0 |02/26/2037....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37............. | . | 09/26/2016. | MBS Paydown 30,964 30,964 30,964 30,587 0 335 0 335 0 30,964 0 0 0 ...1,194 | 02/26/2037....
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.............. . 109/26/2016. | Pass-Through Loss 0 6,618 5,808 0 0 (65) 0 (65) 0 0 0 0 0 0 |02/26/2037....
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. . 109/26/2016. | MBS Paydown............covvvveeerverinnnenns [ covervriiseseriiseennisnenes | ovevveeens 139,241 | oo 139,241 | oo 127,466 | ..oovvornen 129,864 0 3,288 0 3,288 (VI [T 139,241 0 0 0 2,318 | 09/26/2035....
47232V BA  9[JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/3 . 109/26/2016. | Pass-Through Loss 0 25,011 0 0 0 (157) 0 (157) 0 0 0 0 0 0 | 09/26/2035....
47232V BG 6| JMAC 2009-R4 7A1 SEQ SSNRFLT 11/26/36.. . 1 09/26/2016. | MBS PaydOWN.........covveurierriineiineiis | covrerirseinesiessinesies | onseieriinns 178,108 | ..cvvvoree 178,108 | ..cvvvoree 145,895 | ..coooneee 144,459 0 [ 18,282 ] .....18,282 JOOR(1 I I, 178,108 0 0 0 ......1,362 | 11/26/2036....
47232V BL 5| JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.............. .| 09/26/2016. | Pass-Through Loss. 0 19,349 697 0 0 (6) 0 (6) 0 0 0 0 0 0 | 11/26/2036....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36............. | . | 09/26/2016. | MBS Paydown 62,667 62,667 62,289 0 191 0 191 0 62,667 0 0 0 2,362 | 11/26/2036....
47232V BQ  4|JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.............. . 109/26/2016. | Pass-Through Loss 0 2,841 0 0 (26) 0 (26) 0 0 0 0 0 0 |11/26/2036....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 . 109/26/2016. | MBS PaydowN...........ccerreeeerrerinnernins [ overreeineresinseneninsenes | oveeveinnens 110,840 | .............110,840 | ................. 27,775 | v 109,450 0 [ 10,688 ] .....10,688 OV I 110,840 0 0 0 1,948 [ 11/26/2037....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/3 . | 09/26/2016. | Pass-Through Loss 0 614 0 0 0 0 0 0 (304) 0 304 304 0 |11/26/2037....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/3 .| 09/30/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 304 0 (304) (304) 0 | 11/26/2037....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36............ . | 09/26/2016. | MBS Paydown 40,483 40,483 40,483 40,483 0 (38) 0 (38) 0 40,483 0 0 0 ......1,691 | 07/26/2036....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36............ . 109/26/2016. | Pass-Through Loss 0 14,040 2,588 0 0 (685) 0 (685) 0 0 0 0 0 0 |07/26/2036....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37............ . 107/11/2016. | Interest Shortfall Recovery. 0 0 0 0 0 0 0 0 0 0 0 0 0 51 |04/01/2037....
47232V CG  5|JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37. . 109/26/2016. | MBS Paydown. 26,911 26,911 26,911 26,633 0 (135) 0 (135) 0 26,911 0 0 0 608 |04/26/2037....
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/3 . | 09/26/2016. | MBS Paydown 22,740 22,740 22,740 22,701 0 (276) 0 (276) 0 22,740 0 0 0 918 | 04/26/2036....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36... . | 08/26/2016. | Pass-Through Loss 0 (585) 620 0 0 (11) 0 (11) 0 0 0 0 0 0 | 04/26/2036....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36........... . | 09/26/2016. | MBS Paydown 33,505 33,505 33,505 32,781 0 18 0 118 0 33,505 0 0 0 .....1,316 | 03/26/2036....
47232V EB 4| JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36............ . | 09/26/2016. | Pass-Through Loss 0 3,856 993 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........... . 109/26/2016. | MBS Paydown. 56,615 56,615 57,071 52,959 0 8,357 0 8,357 0 56,615 0 0 0 2,243 | 03/26/2037....
47232V EK 4| JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37............ . 109/26/2016. | MBS Paydown. 39,218 39,218 39,806 39,112 0 (7) 0 (7) 0 39,218 0 0 0 .....1,548 | 04/26/2037....
47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37. . 109/26/2016. | Pass-Through Loss 0 14,054 14,264 0 0 (61) 0 (61) 0 0 0 0 0 0 |04/26/2037....
47232V EX 6| JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36 .| 09/26/2016. | MBS Paydown 21,017 21,017 21,017 21,017 0 37 0 37 0 21,017 0 0 0 767 |02/26/2036....
47232V FA 5| JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36............ . | 09/26/2016. | Pass-Through Loss 0 18,703 18,703 0 0 (118) 0 (118) 0 0 0 0 0 0 | 02/26/2036....
47232V FE  7|JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.............. . | 09/26/2016. | MBS Paydown 10,206 10,206 9,903 8,740 0 (388) 0 (388) 0 10,206 0 0 0 371 | 01/26/2036....
47232V FE  7|JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.............. . 1 09/26/2016. | Pass-Through Loss 0 782 865 0 0 0 0 0 0 0 0 0 0 0 |01/26/2036....
47232V FV  9[JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47............. . | 09/26/2016. | MBS Paydown 72,724 72,724 30,073 40,688 0 (19,076) 0 (19,076) 0 72,724 0 0 0 525 | 01/26/2047....
47232V GE 6| JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36. .| 09/26/2016. | MBS Paydown 60,312 60,312 60,312 60,086 0 193 0 193 0 60,312 0 0 0 2,239 |02/26/2036....
47232V GG 1| JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36. . | 09/26/2016. | Pass-Through Loss 0 4,349 3,326 0 0 (92) 0 (92) 0 0 0 0 0 0 | 02/26/2036....
47232V GR 7| JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47............. .| 09/26/2016. | Pass-Through Loss. 0 13 7 0 0 0 0 0 0 0 0 0 0 0 |01/26/2047....
482485 AB  5|KKR2013-2A A1B CLO MEZ 3.3599 01/23/26.............. . 107/23/2016. | MBS Paydown. 2,000,000 2,000,000 | ...........1,980,640 | ...........1,987,457 .0 .....12,543 (1} .....12,543 0 2,000,000 0 0 0 50,399 |01/23/2026....
482485 AG  4|KKR2013-2A A2B CLO SSNR 4.1295 01/23/26............ .| 07/23/2016. | MBS Paydown 2,000,000 2,000,000 | ...........1,912,160 | ...........1,935,043 0 64,957 0 64,957 0 2,000,000 0 0 0 [ oo 61,943 |01/23/2026....
48248C AC 8 |KKR2007-1A C CLO FLT 05/15/21........cccovvvvvvvvvvvnnnnnns | - | 08/15/2016. | MBS Paydown 3,000,000 | ...........3,000,000 2,878,125 2,983,652 0 .....16,348 w0 ....16,348 .0 ] ..e.......3,000,000 0 0 (I [ 45,144 | 05/15/2021....
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29 . | 07/25/2016. | MBS Paydown 8,918 8,918 7,223 8,916 0 2) 0 2) 0 8,918 0 0 0 57 |07/25/2029....
50218Y  AA  6|LSTRZ2015-1 ASEQ SSNR FLT 01/01/2 . | 09/01/2016. | MBS Paydown 58,692 58,692 57,554 0 0 855 0 855 0 58,692 0 0 0 01/01/2020....
50219P AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021. . 109/01/2016. | MBS Paydown. 212,711 212,711 207,403 0 0 3,909 0 3,909 0 212,711 0 0 0 01/01/2021....
523277  ZZ 7 |LECTRUS CORP TL 17% PIK 11/15/2017..........cccccceee. . 109/01/2016. | Paydown 30,000 30,000 29,893 0 0 107 0 107 0 30,000 0 0 0 11/15/2017....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18......cccccuumrrrvvivriirs . | 09/15/2016. | MBS Paydown 83,666 83,666 83,639 79,674 0 1,184 0 1,184 0 83,666 0 0 0 09/15/2018....
52520M  BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035............... . | 09/25/2016. | MBS Paydown 67,034 67,034 48,265 49,135 0 227 0 227 0 67,034 0 0 0 12/25/2035....
52520M  BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035............... .1 09/25/2016. | Pass-Through Loss. 0 3,808 2,742 0 0 0 0 0 0 0 0 0 0 0 |12/25/2035....
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52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037..............cccccoueeeene. | . | 09/25/2016. | MBS Paydown. 20,111 20,111 13,721 10,229 0 [ coovcieeeeen(10,145) | 0 ......(10,145) 0 20,111 0 0 (U [ 146 | 06/25/2037....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037..........cccooeeuruneneee | . | 09/25/2016. | Pass-Through Loss. 0 8,678 0 0 0 0 0 0 0 0 0 0 0 0 | 06/25/2037....
52522D AG 6 |LXS2006-16N A321 SEQ SSNR FLT 11/25/46............. .1 09/25/2016. | MBS Paydown 651,866 651,866 | ............. 491,489 | .oovvvveven 489,438 0 29,762 0 29,762 0 651,866 0 0 0 2,801 |11/25/2046....
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46............. . | 09/25/2016. | Pass-Through Loss 0 82,081 0 0 0 0 0 0 0 0 0 0 0 0 | 11/25/2046....
525241 AL 9[LXS2007-1 WF1 SEQ 7.00 01/25/2037 . | 08/25/2016. | MBS Paydown. 9,676 9,676 6,279 5917 0 823 0 823 0 9,676 0 0 0 250 | 01/25/2037....
525241 AL 9[LXS2007-1 WF1 SEQ 7.00 01/25/2037 . | 08/25/2016. | Pass-Through Loss 0 1,115 724 0 0 0 0 0 0 0 0 0 0 0 |01/25/2037....
52525F  AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. . | 09/25/2016. | MBS Paydown 4,438 4,438 3,772 3,920 0 (5,327) 0 (5,327) 0 4,438 0 0 (V1 154 | 07/25/2047....
53580# AA  1|LINKS GLOBAL HOLDINGS LLC 1350 7/23/18............ .| 07/01/2016. | Paydown (0) (0) 87 0 0 0 0 0 0 (0) 0 0 0 0 |07/23/2018....
542514 EV 2 [LBMLT 2004-1 M2 MEZ FLT 02/25/2034..........ccccovvuunns . 109/25/2016. | MBS Paydown. 8,128 8,128 7,965 7,778 0 6 0 6 0 8,128 0 0 0 71 |02/25/2034....
543190 AA  0[LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045............ . | 09/15/2016. | MBS PaydOWN.........cvvverrerrrierrnnnins | cerrerensesnensresssnensnes | eovvesneseeans 439,239 | .............. 439,239 | oo 435,348 322,367 0 172 0 172 (V) IO 439,239 0 0 0 ....7,055 | 01/15/2045....
54910K AA 9 |LSTRZ2015-7 A SEQ SNR FLT 07/01/20. . 109/01/2016. | MBS Paydown. 28,846 28,846 28,557 0 0 102 0 102 0 28,846 0 0 0 89 [07/01/2020....
55265K  G7 8| MASTR 2003-7 4A42 INV 9/25/2033. . 109/25/2016. | MBS Paydown. 15,578 15,578 14,536 12,184 0 909 0 909 0 15,578 0 0 0 1,521 |09/25/2033....
576433 GM 2| MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033. .| 08/25/2016. [ MBS Paydown...........cocvvvvvvvvvvvvvsvenennes | ovmssmmsmmmsmsssmmsmmmannnnnns | coveeeeeeeeees 116,276 | ..oovovevenen 116,276 | ..oovovevene 111,915 0 0 2,920 0 2,920 (0 [ 116,276 0 0 0 1,259 | 12/25/2033....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034............cccconuuneee . | 09/25/2016. | MBS Paydown 79,202 79,202 79,202 79,202 0 0 0 0 0 79,202 0 0 0 2,643 | 08/25/2034....
58501W  BU 4 |STEERZ1A (JCP) 7.54 03/01/2017........ocveorerercrcnenns . 109/01/2016. | Paydown...........oveeerereeercverinneeeieens [ coverveiiseseniisesenissenes | ovevveeins 133,326 | oo 133,326 | oo 142,087 | oo 133,281 788 (734) 0 54 (V) IS, 133,326 0 0 (VI I 10,053 | 03/01/2017....
59020U ZE 8| MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035............. . 109/25/2016. | MBS Paydown. 298,711 298,711 278,455 0 0 4,253 0 4,253 0 298,711 0 0 0 | ..1,036 | 08/25/2035....
61690P AM 3 | MSRR2013-R7 6B MEZ FLT 12/26/2046 RE.... . 109/25/2016. | Pass-Through Loss 0 3,879 0 0 0 (5,619) 0 (5,619) 0 0 0 0 0 0 | 12/26/2046....
61744C  ZC 3 |MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/3 . | 09/25/2016. | MBS Paydown 0 1,236 0 1,236 0 0 0 0 03/25/2036....
61748H QJ 3 |MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035... . | 09/25/2016. | MBS Paydown 0 1,595 0 1,595 0 55,518 0 0 0 11/25/2035....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.......... .1 09/20/2016. | Pass Through Loss Recovery........ 5,048 0 0 0 0 0 0 0 0 0 0 5,048 5,048 0 |06/25/2036....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.......... . 109/25/2016. | MBS Paydown. 24,414 24,414 18,951 11,430 0 9,014 0 9,014 0 24,414 0 0 0 375 | 06/25/2036....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.......... . | 09/30/2016. | Book Value Adj 1t 0 0 0 0 0 1,566 0 1,566 0 5,048 0 (5,048) (5,048) 0 |06/25/2036....
61751D  AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46..................... | . | 09/25/2016. | MBS Paydown 85,588 85,588 73,321 43,953 0 (2,660) 0 (2,660) 0 85,588 0 0 0 ...1,671 | 10/25/2046....
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047 . 109/25/2016. | MBS Paydown............ccorvvemrvivinnniins [ o | v 191124 | v 191124 | . 174102 | oo 171,190 0 2,019 0 2,019 (VI [P 191,124 0 0 0 ...4,072 | 07/25/2047....
61755F  AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037............. .| 09/25/2016. | MBS Paydown 71,526 71,5626 66,676 69,695 0 1,806 0 1,806 0 71,5626 0 0 0 273 | 06/25/2037....
61758M  AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE......... .1 09/26/2016. | MBS PaydOWN..........ccuurieuriinriieniis | covreiiresiissiiessiensiies | onsiieniins 102,481 | .ccovrenen 102,481 | .coovrenee 106,419 | .ccovvenen 103,819 0 (885) 0 (885) LV [P 102,481 0 0 0 ...4,122 | 04/26/2036....
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037............ccovvnene. . 109/25/2016. | MBS Paydown. 319,066 319,066 298,526 309,559 0 8,078 0 8,078 0 319,066 0 0 0 ....1,245 | 03/25/2037....
63860L AC 4 [NSTR2007-B 2AV2 SEQ FLT 04/25/2037..........ocvvoenenns . 109/25/2016. | MBS Paydown. ..1,262,706 | ..........1,262,706 | ...........1,125,387 | ...........1,188,695 0 64,414 0 64,414 0f......1262706 0 0 0 ...5,482 | 04/25/2037....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36............. . | 09/25/2016. | MBS Paydown 31,078 31,078 20,667 16,914 0 (474) 0 (474) 0 31,078 0 0 0 672 | 10/25/2036....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. . | 09/25/2016. | MBS Paydown 12,431 12,431 8,267 6,779 0 (200) 0 (200) 0 12,431 0 0 0 269 | 10/25/2036....
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04/25/2037. .1 09/25/2016. | MBS PaydOWN..........ccuurieriinriieniis | covresieseisssiessiinsiies | onsiieniins 163,352 | .ccoovenes 163,352 | ..ccovvenen 149,875 | .ccovvenen 156,645 0 5,862 0 5,862 LV [P 163,352 0 0 0 563 | 04/25/2037....
65535V NL 8| NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035.......... | . | 09/25/2016. | MBS Paydown. 36,514 36,514 25,149 0 0 (8,132) 0 (8,132) 0 36,514 0 0 0 58 |08/25/2035
65536H BW 7 [ NHELI 2006-FM12A3 SEQ SNR FLT 11/25/35............. | . | 09/25/2016. | MBS Paydown 267,085 267,085 232,364 266,763 0 | coerreene(135,599) | covvvrcrvivrecnnn0 ...(135,599) 0 267,085 0 0 0 1,116 | 11/25/2035....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047......................... | . | 09/25/2016. | MBS Paydown 10,985 10,985 10,948 5,689 0 219 0 219 0 10,985 0 0 0 319 |03/25/2047....
65538P  AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047......................... | . | 09/25/2016. | Pass-Through Loss. 0 9,714 9,681 0 0 0 0 0 0 0 0 0 0 0 |03/25/2047....
65539C AK 2| NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE. . | 09/26/2016. | Pass-Through Loss 0 2,392 0 0 0 19 0 19 0 0 0 0 0 0 | 12/26/2036....
67087T DE 8| OAK2002-A A3 ABS SEQ 6.03 05/15/24.. . | 09/15/2016. | MBS Paydown 30,385 30,385 30,383 9,938 0 8,510 0 8,510 0 30,385 0 0 0 05/15/2024....
67089N AG 7 |OCP 2012-2A A2 CLO FLT 11/22/2023. . 1 08/22/2016. | MBS Paydown. 584,508 584,508 584,508 584,508 0 0 0 0 0 584,508 0 0 0 11/22/2023....
70437Y  AB 7 |PAYLESSINC TL B 1L L+400 03/11/2021.........ccccovens . 1 07/29/2016. | Paydown 6,062 6,062 2,788 0 0 3273 0 3273 0 6,062 0 0 03/11/2021....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ | . | 07/22/2016. | CITIGROUP 0 0 0 0 0 [ oo (42,652) | o0 ......(42,652) 0 (43,281) (U [ 43,281 09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ | . | 07/28/2016. | CITIGROUP 0 0 0 w(11,521) 0 (17,939) (V[ [ 17,939 09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020 .| 07/22/2016. | CITIGROUP. 757,500 ....(154,819) 0 541,243 (U (OO 216,257 | .ooovve 216,257 09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020 . 1 08/19/2016. | CITIGROUP 896,250 (207,520) 0 541,243 0 355,007 355,007 09/24/2020....
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70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ | . | 09/08/2016. | CITIGROUP 943,655 | ..........1,221,560 599,144 0 62,459 | ... 17,332 | oo 170,804 | covvvvereeenn(91,014) | 0 | 440,774 0 502,881 502,881 0 |09/24/2020....
73316P  GK 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35..........cccouvuuunce .1 09/25/2016. | MBS PaydOWN.........ccvvvrrerriineiieiis | covrerirseinesieseinesies | oreeineriaes 470,410 | oo 470,410 | oo 470,394 | .o 470,410 0 0 0 0 (VI [P 470,410 0 0 (V] 13,636 | 11/25/2035....
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046...................... . | 09/25/2016. | MBS Paydown 56,211 56,211 52,768 54,925 0 (391) 0 (391) 0 56,211 0 0 0 227 | 11/25/2046....
74332M  AA 3| PROG 2015-SFR2 A ABS SSNR 2.74 06/32............c.u.. . 109/12/2016. | MBS Paydown. 935 0 0 9 0 9 0 0 0 0 17 | 06/12/2032....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.... . 109/25/2016. | MBS PaydowN............cmmvrvermrrrernnrees | cvvsnrresssnssessmssssssnens | cvnernennss 173,795 [ e 173,795 | v, 159,671 | oo 166,867 0 1,942 0 1,942 0 0 0 0 08/25/2046....
749236 AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/203 . 109/25/2016. | MBS Paydown. 78,808 79,079 0 340 0 340 0 0 0 0 01/25/2037....
749236 AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/203 . | 09/25/2016. | Pass-Through Loss 0 0 0 0 0 0 0 0 0 0 0 0 |01/25/2037....
749280 AZ  7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51...... | . | 09/16/2016. | MBS Paydown 566,140 566,140 541,371 559,879 0 4,705 0 4,705 0 566,140 0 0 0 [ o 20,455 | 02/16/2051....
74930A AA 5 |RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49....... . 109/16/2016. | MBS Paydown. 63,934 63,934 70,587 65,192 0 (995) 0 (995) 0 63,934 0 0 0 2,518 | 12/16/2049....
74931T AG  0|RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE............. . 109/25/2016. | MBS Paydown. 48,452 48,452 45,182 0 0 338 0 338 0 48,452 0 0 0 264 |01/26/2036....
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE. . 109/27/2016. | MBS Paydown. 69,691 69,691 61,328 64,000 0 (4,915) 0 (4,915) 0 69,691 0 0 0 513 |07/26/2033....
74958W  AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/3 . 109/25/2016. | MBS Paydown. 26,718 26,718 14,223 9,835 0 (2,563) 0 (2,563) 0 26,718 0 0 0 547 | 02/25/2037....
74958W  AC 0| RFMSI2007-SA12A2 SEQ CSTR 5.6206 02/3 . | 09/25/2016. | Pass-Through Loss 0 5,325 0 0 0 0 0 0 0 0 0 0 0 0 |02/25/2037....
74966U AL 4 |RPIFINANCE TRUST TL B4 L+275 11/09/2020............ | . | 09/30/2016. | Paydown 3,788 3,788 3,783 0 0 5 0 5 0 3,788 0 0 0 77 | 11/09/2020....
75115B  AC 3| RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36............. | . [ 09/25/2016. | MBS Paydown.............ccooevvremmrveriinenns | wormrmeeeermsessenensionns | coresvneenns 145,020 | ..o 145,020 | oo 113,682 0 0 6,313 0 6,313 (VI [T 145,020 0 0 0 3,837 | 07/25/2036....
75115B  AC 3| RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36............. | . | 09/25/2016. | Pass-Through Loss. 0 61,619 0 0 0 (2,622) 0 (2,622) 0 0 0 0 0 0 |07/25/2036....
75156V AD 7 | RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036... . 109/25/2016. | MBS Paydown. 739,204 739,204 569,189 0 0 ...70,272 .0 ..70,272 0 739,204 0 0 0 ....3,440 | 05/25/2036....
75156V AD 7| RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 .| 09/25/2016. | Pass-Through Loss. 0 264,111 0 0 0 0 0 0 0 0 0 0 0 0 | 05/25/2036....
75970 AD 8| RAMC 2007-1 AF1 SEQ 5.742 4/25/37.......... . 109/25/2016. | MBS Paydown. 9,651 9,651 9,651 5,187 0 466 0 466 0 9,651 0 0 0 376 | 04/25/2037....
759950  FX 1| RAMC 2005-4 A3 SEQ STP 2/25/36..........ccccco0eeeeererere .| 09/25/2016. | MBS Paydown 26,627 26,627 26,523 26,253 0 (31) 0 (31) 0 26,627 0 0 0 772 | 02/25/2036....
760985 GQ 8| RAMP 2002-RS1 AI5 NAS 5.91* 01/25/32........cocoomuuvueee . | 09/25/2016. | MBS Paydown 47,276 47,276 47,265 47,276 0 0 0 0 0 47,276 0 0 0 ...1,962 |01/25/2032....
760985 RN 3 [RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33.............. . 109/25/2016. | MBS Paydown. 204,960 204,960 212,389 208,690 0 390 0 390 0 204,960 0 0 0 8,046 | 01/25/2033....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........ccovevvveeens . 109/25/2016. | MBS Paydown. 49,773 49,773 49,762 47,044 0 (317) 0 (317) 0 49,773 0 0 0 ...1,921 | 07/25/2033....
76110V QL 5| RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34.. . | 09/25/2016. | MBS Paydown 5,045 5,045 5,045 4,701 0 201 0 201 0 5,045 0 0 (V[ [ 175 | 06/25/2034....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31... .| 08/25/2016. | Pass-Through Loss. 0 (133) 4 0 0 0 0 0 0 0 0 0 0 0 | 11/25/2031....
76110W  XQ 4| RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.......cocevrverneae .1 09/25/2016. | MBS PaydOWN..........ccvurierriinriieniis | covresireseisssiesiiensiies | onsiieniins 142,998 | ...ccooveneee 142,998 | ...ccoccoeveee 142,525 | .ccoorenes 125,412 .0 ...19,571 .0 ...19,571 0] 142,998 0 0 0 ...4,028 |11/25/2031....
761118  BU  1|RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035........... | . | 09/25/2016. | MBS Paydown............cccocvwommmrmmimemrenns [ covmrvrimvereriisereiienenns | v 129,733 | oo 129,733 | oo 107,498 | .covvrneee 107,040 0 (3,920) 0 (3,920) (V1 [T 129,733 0 0 0 2,853 | 07/25/2035....
761118  BU  1|RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035........... | . | 09/25/2016. | Pass-Through Loss 0 29,231 0 0 0 0 0 0 0 0 0 0 0 0 |07/25/2035....
761118 DV 7 [RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035........... |. | 09/25/2016. | MBS Paydown 60,595 60,595 50,744 43,687 0 (1,656) 0 (1,656) 0 60,595 0 0 0 321 | 08/25/2035....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035 .| 09/25/2016. | Pass-Through Loss. 0 8,270 7,096 0 0 0 0 0 0 0 0 0 0 0 | 08/25/2035....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/365............. . | 09/25/2016. | MBS Paydown 2,774 2,774 2,549 2,118 0 551 0 551 0 2,774 0 0 (V1 120 | 10/25/2035....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35...........covvvvvvveneee . | 09/25/2016. | Pass-Through Loss 0 486 446 0 0 0 0 0 0 0 0 0 0 0 | 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccoevrvernnnn . 109/25/2016. | MBS Paydown. 9,723 9,723 9,717 7,039 0 65 0 65 0 9,723 0 0 0 360 |02/25/2036....
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36............coovvvceeneee . 109/25/2016. | Pass-Through Loss 0 8,653 8,647 0 0 0 0 0 0 0 0 0 0 0 |02/25/2036....
76111X  TF 0| RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035................ | . | 09/25/2016. | MBS Paydown 9,404 9,404 9,075 9,120 0 (233) 0 (233) 0 0 0 03/25/2035....
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.......... . | 09/25/2016. | MBS Paydown 37,632 37,653 0 67 0 67 0 0 0 01/25/2035....
76112B NM 8| GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035. .| 09/18/2016. | MBS Paydown ..161,405 0 0 1,026 0 1,026 0 0 0 05/18/2035....
78249  AB 6 [RUSSELL INVEST TL B 1L L+575 04/14/2023.. . 109/30/2016. | Paydown 4,700 0 0 300 0 300 0 0 0 04/14/2023....
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042..........cccoovvvrccnerns . | 09/15/2016. | MBS Paydown 201,070 201,070 201,070 201,070 0 0 0 0 0 201,070 0 0 07/15/2042....
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.............cccvvvevenenene | . | 09/15/2016. | MBS Paydown 284,476 284,476 284,476 284,476 0 0 0 0 0 284,476 0 0 05/16/2044....
78446D AB 5| SLMA 2011-A A2 ABS 4.37 4/117/2028..........cocoovvrrmrnenne . | 09/15/2016. | MBS Paydown 94,464 94,464 94,463 94,464 0 0 0 0 0 94,464 0 0 04/17/2028....
78471D  AA 5| SCLP 2016-1A A ABS SSNR 3.26 08/25/2025.. . 109/25/2016. [ MBS PaydOWn..........cocvvvvvvvvvvvvvvvvvnnnnnes | onmesmmsmmmmmmmsmsmmasmnnnnnns | coveeeeeseiess 192,687 | ..oovovevenen 192,687 | ..oovvvevenen 192,666 0 0 2 0 2 (0 [ 192,687 0 0 08/25/2025....
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/2( . 109/30/2016. | Paydown 5,342 5,342 5,018 1,394 109 321 0 430 0 5,342 0 0 10/18/2020....
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81378E AA  1|SABR2007-BR4 A2A SEQ FLT 05/25/2037.................. | . | 09/25/2016. | MBS Paydown 38,850 38,850 24,958 24,707 0 (1,668) 0 (1,668) 0 38,850 0 0 0 05/25/2037....
81441IN AC 0| SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036............ . | 09/25/2016. | MBS Paydown 804,565 804,565 809,593 808,604 0 (2,119) 0 (2,119) 0 804,565 0 0 0 10/25/2036....
81788Y  AA  1|767-3-25285 & 25392 TRUST 5.25 10/05/22................. .| 09/05/2016. | Paydown 58,635 58,635 58,635 0 0 0 0 0 0 58,635 0 0 0 10/05/2022....
82650A AA 6| SRFC 2012-3A A ABS 1.87 08/20/2029...........cocveevvvenes . 109/20/2016. | MBS Paydown. 40,392 40,392 40,384 40,386 0 2 0 2 0 40,392 0 0 0 08/20/2029....
828380 AA  7[SVLF2012-D A ABS 3.0 03/17/2025. . 109/15/2016. | MBS PaydowWN...........ccrmvrverrmrrrennenees | covmrrrersrnressmnsssssnens | evsnnneennsnn 111,783 | i 111,783 | s 111,726 | oo 111,744 0 556 0 556 0 0 0 0 03/17/2025....
83611M  HM 3| SVHE 2005-B M2 MEZ STP 5/25/203! . 109/25/2016. | MBS Paydown. 57,253 26,489 0 36,569 0 36,569 0 0 0 0 05/25/2035....
83611M  HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035.. . | 09/25/2016. | Pass-Through Loss X 8,288 0 0 0 0 0 0 0 0 0 0 0 | 05/25/2035....
850228 AC 1| SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23............ | . | 09/25/2016. | MBS Paydown............cccocoovuvsiimmmcisiccies | covvvvvvvvrnvvnvnnsnncnnseneees | v 182,675 | ..oovovevene 182,675 | ..oovovevene 183,474 | oo 183,318 0 (340) 0 (340) (0 [ 182,675 0 0 0 3,289 | 05/25/2023
860630 30 O STIFEL FINANCIAL 5.375 12/31/2022.............ccoeuvveenne. | . | 08/12/2016. | Call 1,500,000 | .o 0]......1500,000 | ......1499,757 0 243 0 243 0f......1,500,000 0 0 0 66,516 |12/31/2022....
863579 C3 0 [SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.......... | . | 09/25/2016. | MBS Paydown 68,732 68,732 58,228 0 0 (2,379) 0 (2,379) 0 68,732 0 0 0 967 |11/25/2035....
863579 C3 0 [SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. . 109/25/2016. | Pass-Through Loss 0 26,572 0 0 0 0 0 0 0 0 0 0 0 0 [11/25/2035....
863579 UL 0| SARM2005-15 1A1 SEQ SSNR CSTR 07/25/3 . | 09/25/2016. | MBS Paydown 318,932 318,932 256,717 0 0 3,703 0 3,703 0 318,932 0 0 0 07/25/2035....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35.. .| 09/25/2016. | Pass-Through Loss. 0 (3,195) 0 0 0 0 0 0 0 0 0 0 0 0 | 07/25/2035....
863579 UU 0| SARM 2005-154A1 PT SSNR FLT 07/25/2035............. . 1 09/25/2016. | MBS PaydOwN..........ccvurieriinriieniis | o | ossiieniiens 105,655 | ..coovuereen 105,655 92,144 0 0 3,541 0 3,541 LV [P 105,655 0 0 0 1,766 |07/25/2035....
863579 UU 0 [ SARM 2005-15 4A1 PT SSNR FLT 07/25/2035............. . 109/25/2016. | Pass-Through Loss 0 (254) 0 0 0 0 0 0 0 0 0 0 0 0 |07/25/2035....
863579 VW 5 [SARM 2005-17 5A2 SEQ SSNR CSTR 08/35................ . 109/25/2016. | MBS Paydown. 77,698 77,698 54,389 51,756 0 ...13,823 .0 ...13,823 0 77,698 0 0 0 374 | 08/25/2035....
863579 XR 4 [SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35.. . | 09/25/2016. | MBS Paydown 37,121 37,121 28,676 28,079 0 5,644 0 5,644 0 37,121 0 0 0 679 |09/25/2035....
863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035 . | 09/25/2016. | MBS Paydown 51,153 51,153 43,289 0 0 2,154 0 2,154 0 51,153 0 0 0 595 |10/25/2035....
863579  ZL  5[SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035 . | 09/25/2016. | Pass-Through Loss 0 271 0 0 0 (1,459) 0 (1,459) 0 0 0 0 0 0 | 10/25/2035....
863587 AE 1| SAIL 2006-3 A5 SEQ FLT 06/25/2036..........c.ovrvvvveerenees . | 09/25/2016. | MBS Paydown 265,162 265,162 214,717 233,745 0 7,058 0 7,058 0 265,162 0 0 0 1,069 | 06/25/2036....
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31.........cccccvvrrue . | 09/25/2016. | MBS Paydown 17,902 17,902 16,179 16,493 0 505 0 505 0 17,902 0 0 (VI 400 |08/25/2031....
86359A MG 5| SASC 2003-AL1 APQO 4/25/31........cvvverererrerererrerenens . 109/25/2016. | MBS Paydown. 15,749 15,749 11,093 13,072 0 754 0 754 0 15,749 0 0 0 0 | 04/25/2031....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031..........ccooverevrrenene . 109/25/2016. | MBS Paydown. 40,514 40,514 31,500 34,862 0 (51) 0 (51) 0 40,514 0 0 0 0 |01/25/2031....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34. .| 09/25/2016. | MBS Paydown 86,323 86,323 86,566 86,323 0 0 0 0 0 86,323 0 0 0 3,055 |05/25/2034....
863619 AB 8| SASC 2007-0SI A2 SEQ FLT 06/25/2037. . 109/25/2016. | MBS Paydown..........cocvvvvvvvvvvvevvvevnnnes | ovmemsmsmmmmmssmmmmssmannnnnns | coveeeeeeesees 103,069 | ..oovovevene 103,069 | ..ooveveverenen 97,400 | ............. 100,923 0 697 0 697 (0 [ 103,069 0 0 0 384 | 06/25/2037....
87265V AB 4| T-MOBILE USA INC TL B 1L 11/03/2022..........ccccoorerveee . | 09/30/2016. | Paydown 6,000 6,000 5,980 5,980 0 20 0 20 0 6,000 0 0 (V1 160 | 11/03/2022....
87407P  AA 8 |TAL2013-1A AABS SNR 2.83 02/22/2038.................... | . | 09/20/2016. | MBS Paydown 97,500 97,500 97,419 97,439 0 1" 0 1 0 97,500 0 0 0 1,833 |02/22/2038....
87407P  AE 0| TAL 2013-2A A ABS 3.55 11/20/2038.........oocorerrrerennns . 109/20/2016. | MBS Paydown. 50,000 50,000 49,445 0 0 16 0 16 0 50,000 0 0 0 296 |11/20/2038....
87407P AR 1|TAL 2014-3A A ABS SNR 3.27 11/21/2039.................... | . | 09/20/2016. | MBS Paydown 75,000 75,000 74,975 74,977 0 3 0 3 0 75,000 0 0 0 .....1,635 | 11/21/2039....
878742 AY 1| TECKRESOURCES LTD 3.75 02/01/2023. . [1109/21/2016. | GOLDMAN SACHS........coovvvvvvvvvvvvrrrnns | covvsssescsesisssssisesssssisss | v 132,625 | ..oovovevene 150,000 | w.oovovevenen 132,503 67,875 66,335 1,371 0 67,706 (0 [ 135,581 0 (2,956) (2,956) 5,768 |02/01/2023....
878742 AY 1| TECKRESOURCES LTD 3.75 02/01/2023. .| 1]09/28/2016. | MORGAN STANLEY 230,000 250,000 220,838 | ..o 113,125 | ............110,558 2,347 w0 [ 112,905 0 226,030 0 3,970 3,970 | e 10,091 | 02/01/2023....
878744 AA 9| TECK RESOURCES 3.00 03/01/2019........cccc0ececevererene 11 09/29/2016. | GOLDMAN SACHS 200,990 202,000 | ............. 159,075 | wovvvevevere 125,745 35,250 8,638 0 ...43,888 w0 | 169,633 0 31,357 31,357 ......1,023 | 03/01/2019....
881561 GQ  1|TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34............... . | 08/25/2016. | MBS Paydown. 48,694 48,694 47,781 48,694 0 (6,180) 0 (6,180) 0 48,694 0 0 0 1,812 [ 07/25/2034....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... . | 09/25/2016. | MBS Paydown 60,738 60,738 51,851 0 0 (9,566) 0 (9,566) 0 60,738 0 0 0 203 | 01/25/2038....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... .| 09/25/2016. | Pass-Through Loss. 0 (43) 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 09/20/2038.. R| 09/20/2016. | MBS Paydown 0 68 0 68 0 0 0 0 2,762 | 09/20/2038....
88314R  AC 0| TMCL 2014-1A A ABS SNR 3.27 10/20/2039 R| 09/20/2016. | MBS Paydown 118,000 16,379 0 222 0 222 0 18,000 0 0 0 2,566 |10/20/2039....
89656F AA 4| TRL2012-1A A1 ABS 2.266 01/15/43, . 109/15/2016. | MBS Paydown. 61,088 61,088 61,088 61,088 0 0 0 0 0 61,088 0 0 0 923 | 01/15/2043....
902757 AA 1[UIRC-GSAIILLC 2.655 04/05/2018............ccccourvrvrrenens . 1 09/05/2016. | Sinking Fund Redemption. 355,000 355,000 355,000 355,000 0 0 0 0 0 355,000 0 0 0 6,325 | 04/05/2018....
90343K AN 2|US SILICA CO TL B LIBOR+300 7/22/2020................... | . | 09/30/2016. | Paydown 1,523 1,523 1,424 1,403 34 13 0 47 0 1,523 0 0 0 46 | 07/23/2020....
909319 AA 3| UNITED AIR 2013-1 A 4.30 08/15/2025.................c....... | . | 08/15/2016. | Sinking Fund Redemption. 24916 24916 24916 24,916 0 0 0 0 0 24916 0 0 0 08/15/2025....
92922F 3N 6 [ WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35. . 109/25/2016. [ MBS PaydOWn..........cocvvvvvvvvvvvvvvvvvnnnnnes | onmesmmsmmmmmmmsmsmmasmnnnnnns | coveeeeeseiess 122,643 | oo 122,643 | oo 115,821 0 0 3 0 3 (0 [ 122,643 0 0 0 10/25/2035....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46. . | 09/25/2016. | MBS Paydown 17,746 17,746 14,330 12,600 0 (2,775) 0 (2,775) 0 17,746 0 0 0 01/25/2046....
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92935V AE 8| WFRBS 2011-C3 A3 SEQ 3.998 03/15/44................... .| 09/15/2016. [ MBS Paydown.........cccvcvvvvvvvvvvvvvevenennes | ovmemmmsmmmmmmmssmmsmssnnnnnns | coveeenesesees 173,338 | woooveverenen 173,338 | oo 174,745 | oo 174171 0 (266) 0 (266) (I [ 173,338 0 0 0| .u4,803 | 03/15/2044....
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........ .1 09/25/2016. | MBS PaydOWN.........ccvvuuirerriineiineiis | covrerirseinesieseinesies | ovveieniiens 169,370 | vcovrvveneee 169,370 | .ccvvveneen 126,178 0 0 4,394 0 4,394 (VI [P 169,370 0 0 0 2,217 | 05/25/2037....
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........ . | 09/25/2016. | Pass-Through Loss 0 2,069 0 0 0 0 0 0 0 (6,178) 0 6,178 6,178 0 |05/25/2037....
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........ . 1 09/30/2016. | Book Value Adjustment 0 0 0 0 0 0 0 0 0 6,178 0 (6,178) (6,178) 0 |05/25/2037....
933636 AL 6 [ WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36 . | 08/25/2016. | Pass-Through Loss 0 (497) 0 0 0 0 0 0 0 (439) 0 439 439 0 |11/25/2036....
933636 AL 6 [ WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/3| . 109/25/2016. | MBS Paydown. 24,587 24,587 22,002 0 0 (6,200) 0 (6,200) 0 24,587 0 0 0 310 [ 11/25/2036....
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/3 . | 09/30/2016. | Book Value Adj 1t 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........ . 109/25/2016. [ MBS PaydOWn.........cccvvvvvvvvvvvvvvvvvennnnes | ormesemsmmmmmmmmmmmmmsmnnnnnns | coveeeseeeiees 153,827 | woovveveveren 153,827 | wovvvevevenens 123,469 0 0 (2,514) 0 (2,514) (0 [ 153,827 0 0 0 [ coeerennn 1,797 | 07/25/2037....
93364F AC 5| WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37........ . 109/25/2016. | Pass-Through Loss 0 39,099 0 0 0 0 0 0 0 0 0 0 0 3 | 07/25/2037....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036................ . | 09/25/2016. | MBS Paydown 15,027 15,027 11,871 6,868 0 330 0 330 0 15,027 0 0 (V[ [, 110 | 07/25/2036....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036..... . 109/25/2016. | Pass-Through Loss 0 6,929 5474 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 . 109/25/2016. | MBS Paydown. 68,160 68,160 68,080 55,761 0 4,498 0 4,498 0 68,160 0 0 0 03/25/2036....
94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36. .| 09/25/2016. | Pass-Through Loss. 0 1,447 1,505 0 0 0 0 0 0 0 0 0 0 0 | 03/25/2036....
958100 AD 3| WESTERN DIGITAL TL B 1L L+550 03/30/2023........... | . | 08/17/2016. | Consent Fee 16,000 0 0 0 0 0 0 0 0 16,000 0 0 0 0 |03/30/2023....
958100 AD 3| WESTERN DIGITAL TL B 1L L+550 03/30/2023........... | . | 08/17/2016. | Private Placement. ......1,600,000 | ...........1,600,000 | ...........1,552,000 0 0 1,383 0 1,383 0] ....1540583 0 59,417 59,417 33,819 |03/30/2023,
958100 AD 3 |WESTERN DIGITAL TL B 1L L+550 03/30/2023........... | . | 08/17/2016. | PAYAOWN.......ccorrrevemmrrrermerrerieennirnenns | overrviisennssiseseisnnenes | veeresinens 400,000 | ..coonen 400,000 388,000 0 0 ...15,200 .0 ......15,200 0] 400,000 0 0 0 4,375 | 03/30/2023....
958100 AF 8| WESTERN DIGITAL TL B 1L L+375 04/29/2023 . | 09/30/2016. | Paydown 4,500 4,500 4,500 0 0 0 0 0 0 4,500 0 0 0 27 |04/29/2023.
960338 AA 2| WESTR 2015-1A A ABS SNR 2.75 05/20/2027. .| 09/20/2016. | MBS Paydown 299,476 299,476 299,374 296,791 0 33 0 33 0 299,476 0 0 0 05/20/2027....
96033L AA 0 [WESTR2015-2A A ABS SEQ SSNR 3.2 07/28. .| 09/20/2016. | MBS Paydown 629,055 629,055 628,219 628,208 0 158 0 158 0 629,055 0 0 0 07/20/2028....
97358F  AB 6 [ WINDSOR FINANCING TL B L+500 12/5/2017........... .| 09/30/2016. | Paydown 16,027 16,027 15,866 15,867 91 69 0 160 0 16,027 0 0 0 12/05/2017....
C9413P AP 8| VALEANT PHARMA TL BE1 1L 08/05/2020................ A| 08/23/2016. | Consent Fee. 2,909 0 0 0 0 0 0 0 0 2,909 0 0 0 0 |08/05/2020....
C9413P AT 0| VALEANT PHARMA TL A3 L+325 10/20/2018............. B| 08/05/2016. | Paydown 84,263 84,263 81,524 0 0 2,739 0 2,739 0 84,263 0 0 0 541 | 10/20/2018....
C9413P AT 0| VALEANT PHARMA TL A3 L+325 10/20/2018............. B| 08/08/2016. | Consent Fee. 2,833 0 0 0 0 0 0 0 0 2,833 0 0 0 0 [10/20/2018....
C9413P AT 0| VALEANT PHARMA TL A3 L+325 10/20/2018 .| B| 08/09/2016. | BARCLAYS CAPITAL 0 0| .. 13,397 .0 ... 13,397 0 0 23,437 10/20/2018....
GO014F  AB 9| AABS 2013-1 A ABS SNR 4.875 01/15/2038. F| 09/15/2016. | MBS Paydown 0 0 221 0 221 0 0 0 01/15/2038....
G0620B  AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039............... | E| 09/15/2016. | MBS Paydown 47,100 47,100 47,100 47,100 0 0 0 0 0 0 0 12/15/2039....
G3163H AC 6| C&J ENERGY TL B1 LIBOR + 550 03/19/2020............. E| 08/31/2016. | Private Placement 1,929,375 | .....2,572,500 | ..........2,212,350 | ...........1,564,080 | ............690,280 | .............10,103 | ............ 514,399 | .....cccc. 185,984 el [ e 1,749,300 | (VI IO 180,075 03/19/2020.... | 6...
G3600K AB 2| FLOATEL INTL TL B LIBOR+500 06/13/2020.............. F|09/30/2016. | Paydown 4,156 4,156 3,234 295 1,526 0 0 1,526 0 4,156 0 0 06/13/2020.... | 5FE...
Q3930A  AC 2| FMG TL LIBOR + 275 6/30/2019........cccceemmvcmssnrriiinns F|09/16/2016. | Paydown 644,320 644,320 575,077 | oo 476,056 | ..........109,221 | ..............56,464 [OOSR 165,684 0 644,320 0 0 06/30/2019.... | 3FE...
3899999. Total Bonds - Industrial and Miscellaneous. 77,757,820 .72,718,423 ..58,992,622 1,879,519 799,114 1,855,883 .822,750 .0 .0 ...1,972,734 XXX XXX
8399997. Total Bonds - Part 4. 163,056,055 165,021,080 164,830,078 145,820,154 ,879,519 ....(5,963) | . 1,855,883 ..17,673 .0 161,409,311 .0 ....5,432,925 XXX XXX
8399999. Total Bond: ....163,056,055 | .......165,021,080 | .......164,830,078 | ....... 145,820,154 | ........ 1,879,519 | ovooe(5,963) | oo 1,855,883 ... 17,673 20 ] 161,409,311 [ i 0....1646744 | ... 1,646,744 | ....5,432,925 XXX XXX
Preferred Stocks - Industrial and Miscell:
025816  BL 2 [ AMERICAN EXPRESS C 4.90.........ccccceovvvvrirevnverrennnnn. | - | 08/23/2016. | Wells Fargo Brokerage Services......... | .....................0.000 e 1,970,000 | ... 2,000,000.00 ....2,000,000 ....1,900,294 99,744 (5) 0 99,739 0 2,000,033 0 (30,033) (30,033) | .......190,828 XXX P3UFE
045488 77 9| ASSURERX HEALTH INC 8.00% D..........cocoovvvevcncnnneeees | . | 08/31/2016. | Private Placement........ccccccccccccccvcccces | .......1,076,517.000 | .........10,807,861 | ....................0.00 ....7,632,506 ....7,632,506 0 0 0 0 0 2,632,506 | oo 0 [ 3,175,356 | ......... KA — 0 XXX P4AZ......
8499999. Total Preferred Stocks - Industrial and Miscellaneous XXX 9,532,800 99,744 (5) 0 99,739 0 ....190,828 XXX XXX
8999997. Total Preferred Stocks - Part 4. XXX 9,532,800 99,744 (5) 0 99,739 0 190,828 XXX XXX
8999999. Total Preferred Stocks XXX ...9,532,800 99,744 (5) 0 99,739 0 ....190,828 XXX XXX
Common Stocks - Industrial and Miscell
001748 AD 4| AMMC 2014-14A SUB 0 07/27/26.............cocoovvvvvvvenenennns | - | 07/31/2016. | Distribution of Funds. 0.000 76,774 XXX 0 0 0 0 0 0 0 76,774 0 0 0 0 XXX Ui
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22...........cccccooevuveeene | . | 07/31/2016. | Distribution of Funds 0.000 34,443 XXX 0 0 0 0 0 0 0 34,443 0 0 0 0 XXX U.....
00176B  AF 0 |AMMC CLO 2013-13A SUB 0 01/24/26. .| 09/30/2016. | Distribution of Funds 0.000 18,605 XXX 0 0 0 0 0 0 0 18,605 0 0 0 0 XXX u
00176K  AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27. . 1 07/31/2016. | Distribution of Funds. 0.000 108,607 XXX 0 0 0 0 0 0 0 08,607 0 0 0 0 XXX u
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00176E  AE  7|AMMC CLO 2013-12A SUB 0 05/10/25......................... |. | 07/31/2016. | Distribution of Funds, 0.000 89,485 XXX 0 0 0 0 0 0 0 89,485 0 0 0 0 XXX U......
00175N  AC 2| AMMC CLO 2014-15A SUB 0 12/09/26................co....... | . | 08/31/2016. | Distribution of Funds. 0.000 | coooveri 125,742 XXX 0 0 0 0 0 0 (VI [P 125,742 0 0 0 0 XXX U.....
00176M ~ AC 3| AMMC 2015-17A SUB 0 11/15/27...........ccovevvvvvvvvvennnnnes | - | 08/31/2016. | Distribution of Funds. 0.000 | ....cccccc.c 141,941 XXX 0 0 0 0 0 0 (0 [ 141,941 0 0 0 0 XXX U......
03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........cccooovveermuenees | . | 09/01/2016. | EXChANGEA......vvoorerrevererirererirrenenns v 347,037.000 | ..........4,754,332 XXX ceeennD,275,459 | 4,147,092 | 1,128,367 0 625,163 503,203 0 14,650,296 | ....oovveciiinnd 0 [ e 104,037 | oo 104,037 | .......499,733 XXX U.....
268648 10 2 [ EMC CORPORATION........cocommmmrermrmrerermriseernniseenenes . 109/07/2016. | Exchanged..........cccococeennee .175,000.000 XXX 3,944,874 | .........4,494,000 (549,126) 0 0 [ ...(549,126) 0 3,944,874 0 1,184,512 XXX u
40434L 10 5|HPINC . 109/22/2016. | CORNERSTONE MACRO. .211,250.000 XXX 2,103,366 2,501,200 (864,996) 0 0 (864,996) 0 1,636,204 .0 ,538,455 XXX L
811065 10 1| SCRIPPS NETWORKS INTER-CL A......cccocoevruririnriins .| 08/12/2016. | CORNERSTONE MACRO... 6,000.000 XXX 2,328,666 2,539,660 (210,994) 0 0 (210,994) 0 2,328,666 0 581,258 XXX L
813888 ZA 5| SEBRING SOFTWARE $0.01 4/25/2023............cococvcneee . | 08/12/2016. | BANKRUPTCY. 2,222,907.000 0 XXX 210,000 0 0 0 0 0 0 0 0 0 0 0 XXX A
9099999. Total Common Stocks - Industrial and Miscellaneou: <. 16,563,898 XXX v 13,862,364 | ... 13,681,952 | ...........(496,750) | ..ooovovirivnnienn0 | i 625,163 | ........ (1,121,913) 0 [ 13,155,636 [ i 0....3408262 | .....3,408,262 | .......668,091 XXX XXX
9799997 Total Common Stocks - Part 4. .........16,563,898 XXX .o 13,862,364 | ... 13,681,952 | .........(496,750) | oo [ il 625,163 | ........ (1,121,913) | o0 ... 13,155,636 | ..o 0]....3408262 | ... 3,408,262 | .......668,091 XXX XXX
9799999. Total Common Stocks XXX ......13,862,364 | ......... 13,681,952 [ .........(496,750) | coovvvrivnrrirnenn0 [ v 625,163 (1,121,913) | e 13,155,636 | i 0 [ 3,408,262 3,408,262 | .......668,091 XXX XXX
9899999. Total Preferred and Common Stock XXX 23,214,752 (397,005) (5) 625,163 .(1,022,174) 0 22,788,174 0 6,553,585 | . 6,553,585 858,919 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: XXX 188,324,948 | ....... 169,034,905 | ....... 1482514 | ....cc(5,968) | oo 2,481,047 .(1,004,501) 0| ..184,197,485 0 8,200,330 8,200,330 | ...6,291,844 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues......9.




9030

Statement for September 30, 2016 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

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 Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el Type(s) of| Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Forwards - Hedging Effective
1.3128 CAD /1 USD. Canadian Dollar EXpOSUTe.........ccccccccccccce. |N/A ........ |Currency. |Fiﬁh Third Bank.... QFROUN1UWUYUODVIWD51.. | .09/29/2016 .12/30/2016' SR | I ..121,500,000 { ...........1.3128 0 0 0 122,843 | ... ...... 122,843 0. 122,843 0 0 ....303,750 1.00............
1219999. Total-Forwards-Hedging Effective. 0 0 0 122,843 |XXX] ....... 122,843 0. 122,843 0 0 ....303,750 XXX XXX
1269999. Total-Forward 0 0 0 122,843 XXX ....... 122,843 0. 122,843 0 0 ....303,750 XXX XXX
1399999. Total-Hedging Effective 0 0 0 122,843 |XXX] ....... 122,843 0. 122,843 0 0 ....303,750 XXX XXX
1449999. TOTAL 0 0 0 122,843 |XXX ....... 122,843 0] 122,843 0 0 303,750 XXX XXX
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Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
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 | Recognized in | 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
Short Futures

Hedging Other
CZ4.... .245,000 | 5,000 Bushels of Com........... | Commodity Price in Insurance Product... | P, 1, I..... ... | 12/116/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 06/30/2016. | ....... 3.7300 |........3.3675 | ....... 88,813 88,813 0 0 0 {88813 | o0 | 51,450
CZ4..... .375,000 | 5,000 Bushels of Corn........... | Commodity Price in Insurance Product... | P, 1, I..... .| 12/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/01/2016. | ........ 3.6725 |.......3.3675 | ... 114,387 114,387 0 0 0 | 114387 | o0 | 78,750 .
CZ4..... .110,000 | 5,000 Bushels of Com........... | Commodity Price in Insurance Product... | P, 1, I..... 12/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/05/2016. | ....... 3.5600 |......... 3.3675 |....... 21,175 21,175 0 0 0 0. 23,100 | oo (V) IS 5,000
CZ4..... .100,000 | 5,000 Bushels of Corn........... | Commodity Price in Insurance Product... | P, 1, I..... .... | 12/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/06/2016. | ....... 34825 | ... 3.3675 | ... 11,500 11,500 0 0 0 oo 11,500 | oo 0. 21,000 [ .oveoreereeennnnd (0 I 5,000
CZ4..... ...30,000 | 5,000 Bushels of Com........... | Commodity Price in Insurance Product... | P, 1, I..... ... | 12/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/14/2016. | ....... 3.7000 3.3675 9,975 9,975 0 0 0 9,975 0 6,300 0 5,000
CZ4.... ...15,000 | 5,000 Bushels of Com........... | Commodity Price in Insurance Product... | P, 1, I..... ... | 12/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/18/2016. 3.6250 3.3675 3,863 3,863 0 0 0 3,863
CZ4..... ...10,000 | 5,000 Bushels of Com........... | Commodity Price in Insurance Product... | P, 1, I..... .| 12/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/25/2016. | ........ 3.4000 3.3675 325 325 0 0 0
CZ4..... ...25,000 | 5,000 Bushels of Corn........... | Commodity Price in Insurance Product... | P, 1, I..... 12/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 09/27/2016. | ....... 3.3150 | ......... 3.3675 |........ (1,313) (1,313) 0 0 0
SX4..... ..40,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... ... | 11/116/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/18/2016. | ..... 10.6608 | ........9.5400 |....... 44,831 44,831 0 0 0
SX4..... ...710,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... ....| 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/20/2016. | ..... 10.3586 | .........9.5400 | ....... 57,300 57,300 0 0 0
SX4..... ...55,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... .... | 11116/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/22/2016. | ....... 9.7650 |........9.5400 |....... 12,375 12,375 0 0 0
SX4..... ...65,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... .| 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/25/2016. | ....... 9.6981 |........9.5400 |....... 10,275 10,275 0 0 0 .
SX4.... ...50,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 07/26/2016. | ....... 9.7900 |......... 9.5400 |....... 12,500 12,500 0 0 (V] I 12,500 [ .ovvvverrrrnrennns 0
SX4..... ...75,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... ....| 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 08/02/2016. | ....... 9.5817 |......... 9.5400 |......... 3,125 3,125 0 0 0 3,125 0
SX4..... ...25,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... ....| 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 08/03/2016. | ....... 9.5650 9.5400 625 625 0 0 0 625 0
SX4..... ...50,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... ... | 11/116/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 08/22/2016. | ..... 10.0550 | .........9.5400 |....... 25,750 25,750 0 0 0 25,750 0
SX4..... 170,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... .| 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 08/26/2016. | ....... 9.7696 | .........9.5400 | ....... 39,025 39,025 0 0 0 39,025 0
SX4..... ...40,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, ..... 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 09/13/2016. | ....... 9.4400 |......... 9.5400 |........ (4,000) (4,000) 0 0 (V] I (C0[0]0) ) I 0
SX4..... ...25,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... ....| 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 09/14/2016. | ....... 9.4475 |........9.5400 |........ (2,312) (2,312) 0 0 0 (2,312) 0
SX4..... ...60,000 | 5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... ... | 11116/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... | 09/26/2016. | ....... 9.5000 |.........9.5400 |........ (2,400) (2,400) 0 0 0 (2,400) 0 R
[N 4 |...20,000 |5,000 Bushels of Soybeans... | Commodity Price in Insurance Product... | P, 1, I..... [ I 11/16/2016. | Chicago Mercantile Exchange... SNZ20JLFK8MNNCLQOF39... [ 09/27/2016. | ....... 9.5125 | ......... 9.5400 |........... (550) (550) 0 0 0 (550) 0]... 10,800 | .o (0] I 5,000
13429999, TOtal-ShOrt FUIUIES-HEAGING QBT .. 1vvvv ittt otriessse et ree s8££ R 1400 1L LR 8L EEE LAt | e 445,268 445,268 0 0 (V) 445,268 | ... 0 |...593,400 XXX XXX
1389999, TOAI-SNOM FUIUTES. ...ttt eesssses e E 44001 SeLEEEE LRSS tsnssnnsnnssnnnesas | ceied 445,268 445,268 0 0 () 445268 | ... 0 |..593,400 XXX XXX
1409999, TOtAI-HEAGING ONET....vvvverieusseereisseerress s eseissssetriss | seeesssssee et £ £ L1 £E LR 10EE_ f11EEEEE L8R E LA E AR LRt | e 445,268 445,268 0 0 () 445,268 ...593,400 XXX XXX
1449999, TOTAL ... rvvvvuuueressaaesesssssessessssessesssssessesssssessssssessssss 40esssssseesssssaeesssssassssssssesssssssessssssaesssssseesssssssesssssssesssssosesssssssessssssssesssssssessssssssess  111eessssssoessssssessssssseessssssessssssseessssssessssssseeessss e LeEE SR8 R8RSR R8s e | e 445,268 445,268 0 0 (VN I 445,268 ...593,400 XXX XXX

(a) Code Description of Hedged Risk(s)

a Commaodity
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Statement for September 30, 2016 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 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 [ xxx XXX 455843 [ (10,575)] 455843 | s 455,843 2e(10575)| oo | o 593,400 | oorcrrs 593,400
NAIC 6 Desi

Fifth Third BanK......... [N 0 [ 122,843 2122843 [ e 122,843 0 [ 122,843 | ... 303,750 [ ovoressss 303,750
0799999, TOtal NAIC B DESIGNAHON. ... .retersteeesersssesessssssesssss e esss e essess s s s s 188888ttt 0 ... 122,843 LA22843 | 122,843 0 ... 122,843 | ..... 303,750 | .oooviiiirran 303,750
e 0 [ 578,686 578686 | covvrercscr 578,686 | ...oocorrsi (10,575) | ovrsrsss 122,843 | ... 897,150 | .ooorcsss 897,150
1. OfFSBE PET SSAP IND. B4ttt ettt f k8 EseE e e84 EEE oA £EE 8 EE 1oL E b4 E L8 E £ E 1L bbb 10,575

2. Net after right Of OffSEE PEI SSAP INO. B4........c.. ittt ittt ettt ses et snsse | eesetateseseesee e eeEee 1S E e 28 ee8 828 4E 8421 E e 1240882841 e s E et n e en et nen st enansansennnes | cnsnanes 568,111




Statement for September 30, 2016 of the GREAT AMER'CAN |NSURANCE COM PANY

Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11



Statement for September 30, 2016 of the GREAT AMERICAN |NSURANCE COM PANY

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...........c.cccvuerieneiinniines New York, New York 0.010 15 0 A7,796 | oo 11,605,339 | .cooevrrinns 1,026,647 | XXX
Bank of America Miami, Florida 0.000 0 0 626,214 850,299 684,026 | XXX
BB&T. Crestview Hills, KENtUCKY..........ccooovcviieiieniiicricniiienis [ e | e 0.000 0 0 1,999,910 1,999,910 1,999,910 [ XXX
The Bank of Guam Hagatna, Guam. 0.250 0 96 50,880 50,880 50,880 | XXX

Certificate of Deposit .25% 12/28/16. 0 0 0 0 0 [ XXX
The Centreville National Bank. Stevensville, Maryland 0.000 0 0 126,427 74,055 18,809 | XXX
Huntington National Bank................ccccceveeveeevienecernennen. - ColUMbUs, Ohio. 0.000 0 0 4,999,523 4,999,523 4,999,523 | XXX
JP Morgan Chase. Indianapolis, Indiana. 0.050 15 0 75,056 75,061 75,066 | 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 0 649,319 813,991 937,563 | XXX
LaSalle Bank N.A. Chicago, lllinois 0.000 0 0 1,645,267 1,675,295 0| Xxx
The Northern Trust Company / O'Hare............occcevevenes Schaumburg, lllinoi 0.000 0 0 1,963,556 3,887,188 330,954 [ XXX
PNC Bank Pittsburgh, Pennsylvania 0.000 0 0 - (81,986,712) | o (42,701,679) | .oovcoe (55,758,448) | XXX
Northrim Bank Anchorage, Alaska 0.200 0 69 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 29,631,050 29,919,056 31,305,948 | XXX
Royal Bank of Canada Toronto, Canada 0.500 7,986 (1 [ I 15,379,169 | ...ccooeeeone. 17,504,218 | .............. 19,246,829 | XXX
RBC Dexia Investor Services Trust TOrONtO, CANAAA. .......eeoeereeeeee oo seeeeseeeenee | eevereesseseseenes | evrerereed 0.000 0 0 2,541,540 2,541,540 2,541,540 | XXX
US Bank. Miami, Florida 0.000 0 0 0 0 0| XXX
Wells Fargo Bank Los Angeles, California..........cwveerrreemserriesssemrerssenrenss | crerssssressssenens | sersseend 0.000 0 0 9,622,352 | ... 10,281,448 | ...cccoovnnnnnncns 948,666 | XXX
0199999. Total Open Depositorie: XXX XXX 8,016 166 32,408,081 | .....c...... 48,612,858 | ....c.ooooeees 13,444,648 | XXX
0399999. Total Cash on Deposit XXX XXX 8,016 166 32,408,081 | .....cccoe..s 48,612,858 | ...ccoovnnens 13,444,648 | XXX
0599999. Total Cash, XXX XXX 8,016 166 32,408,081 | ............. 48,612,858 | .............. 13,444,648 | XXX

QE12
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Statement for September 30, 2016 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 3 4 5 6 7 8
Description Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Sweep Accounts
PNC REPUICNASE AGIEEMENL. ...ttt sttt bbb ‘ 09/30/2016. ..0.010 |10/03/2016....... 82,659,888 3,040
8499999. Total - SWEEP ACCOUNES. .....vverrerreriereseierissisrsaneenes 82,659,888 3,040
8699999. Total - Cash EQUIVAIENES...........cuiuierireiciece ettt s 82,659,888 | ...t 3,040




Supplement for September 30, 2016 of the G REAT AM E Rl CAN IN S U RAN C E CO M PANY

Supp. Ato Sch. T - PH
NONE

Supp. Ato Sch. T -HS
NONE

Supp. Ato Sch. T -OP
NONE

Q455-1, Q455-2, Q455-3



Supplement for September 30, 2016 of the G REAT AM E Rl CAN IN S U RAN C E CO M PANY

=1 6 6 912 016 4550010 3 =*

SUPPLEMENT "A" TO SCHEDULE T

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

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

Other Health Care Facilities

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

Do RS ©® N oA WN 2

Alabama..............
Alaska.....
Arizona....
Arkansas.
California.
Colorado........ccueveveerriecinnns
Connecticut..........cccoerveennene
Delaware...........ccooveverennnne
District of Columbia...............
Florida.......ooveveveereieiciiinns

Kentucky........ccvvvevverevrennnnans
Louisiana.........coueverveverienenns

Maryland..........ccoouerererinnnnns
Massachusetts...........ccceunne
Michigan........cccoeeeeiereiriinnens
Minnesota........ccoverevervenenns
MiSSISSIPPI..cvvevrevreeirereiieans
MiISSOUII.....oeveerrvreeieieineas
Montana.........cceeeerevrreennen.
Nebraska............coveviverinienns
Nevada.......ccooeverenennieenns
New Hampshire.........c..cc....
NEew JErsey......ccoovvrvreeennns
New Mexico.
New York.....
North Carolina.
North Dakota...

Virginia.....ooeeveeeeeneencncennns
Washington...........ccovneeneene
West Virginia........c.cocvevenee.
WISCONSIN.......covreereenerernenes
WYOMING....covreeeeirieicieens

American Samoa................... AS|....

Puerto Rico.......ccccoovvrriernnns PR ...
US Virgin Islands.................... VI ...
Northern Mariana Islands....MP | ....

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

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins for
Line 58 from overflow page....... \
58999. Totals (Lines 58001 thru 58003+

58998) (Line 58 above)............. ...

..................... 0

Q455-4




Supplement for September 30, 2016 of the GREAT AMER'CAN INSU RANCE COM PANY
Overflow Page for Write-Ins

NONE

Q455-5



Supplement for September 30, 2016 of the G REAT AM E Rl CAN IN S U RAN C E CO M PANY

* 1 6 6 912 0165050010 3 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2016
NAIC Group Code.....0084 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
............ 159,655,008 | ............158,993,262 | ..............39,877,224

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? ............. Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
be QUANEITIEA OF BSHMALEA? .......eiviic e ettt bbb s bt a b s b b s h bbb bRt b s a b s bbbttt bbb et ns Yes[ 1] No[X]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

2 1o o1 TU T o1 T=Te OO B 0

2.32 Amount estimated using reasonable @SSUMPLIONS. ..........cceiuiieieicieieie ettt s bbb bbb bbbt B 0

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged PONCIES: ..........c.ovevrvieiieeieiiireiesee ettt snaes G 0

Q505
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