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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS ettt | seresseennee 2,909,557,519 | ..o (1] I 2,909,557,519 | ...covenvene 2,751,319,379
2. Stocks:
2.1 PrEfErred SIOCKS. ....vuurveriecererie ettt sttt ssensnnns | ssesseesessanes 226,431,488 | ..o {1 [ 226,431,488 | .....ccvvvnn 214,503,708
2.2 COMMON SOCKS. .. ..eererrerrereeesessesesesessssssesssesssssessssssssssssesssssssssessessssssessesssnssessessanssns | ssesssessessanes 780,081,734 | ...covvvvrie 15,233,993 | .o 764,847,741 | ............. 1,266,470,335
3. Mortgage loans on real estate:
31 FIISEENS et | ceeeieneennees 243,684,190 | ..o {1 [ 243,684,190 | ...coovevenvne 233,765,374
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O L0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES).......vvveveie ittt bbbt b st senans | sevsesnsssesanns 57,789,465 | ..o {1 IO 57,789,465 | ....coovvveee. 58,240,298
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash ($.....30,246,503), cash equivalents ($.....59,142,941)
and short-term investments ($.....247,825,050)...........ovuereeeeerreereiereeeeeesieeeeeesseessessesseessaeens | eeveeesiensiiens 337,214,495 | oo {1 I 337,214,495 | ................ 484,223,036
6. Contract loans (including §.......... 0 PremiUM NOLES)........cviverreicreieieieesise st sssesseseses | evessssessesissss s ssesnans [0 RN 0 [ oo 0 | oo 0
T DEIIVALIVES......oooceeeevereei sttt eens s | seeeteeessenssi s 509,356 | ..oouvverererererennieeeiens (1 [ 509,356 | ..oocvermrerirrrinnes 781,666
8. Other iNVESIEA @SSELS..........cvuiiciiciiiiii b | eesienieniens 357,719,195 | oo (V10 357,719,195 | ..ccoorvenne 315,200,183
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 518,976 | ..o (V18 O 518,976 | oo 1,910,942
10.  Securities lending reinvested COllAtEral ASSELS..........cveiiriiriiieierieieeeese e | eresssssseses st sssenes [0 N (0 N L0 RN 0
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerimmrieiinermeseieeriseeses | veeseenees 4,913,506,418 | ...cooovvvernnes 15,233,993 | ..o 4,898,272,425 | ............ 5,326,414,921
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and @CCIUE............ccuriuriniiniiiieie e esiesiesiennes | oo 27,049,322 | ...oovvirrn) 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 378,610,100 | ..ccvvverrene 21,176,808 | ..coovverrn 357,433,292 | ..covvrinne 308,749,874
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocoeveveeeieiies | covvverrrrnnns 233,885,585 | ...oooveieieeeiie (1] 233,885,585 | ....ccovvvnnee 221,731,889
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ittt ettt nnts | sressess ettt (0 RO 0
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccovcuevereeeeieeteeceeeeeeesssessetesssesssesasseseees | ceevesssesessnans 43,703,797 | oo {1 I 43,703,797 | oo 55,681,895
16.2 Funds held by or deposited with reinsured COMPANIES............ccovuiveeviereiieieeieieeisieins | e [0 TN (0 R 0 | oo 0
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccccuevevives | oeveveveiccisesisesenad [0 IO (0 I R 0 | oo 0
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 230,328,374 | ..o (1 I 230,328,374 | ....ovvvvenne 233,731,204
19.  Guaranty funds receivable Or ON AEPOSIL............ccovveiveiciiieieie et | evsessssssesse st es e aenes [0 RN 0 [ oo 0 | oo 0
20. Electronic data processing equipment and SOfWarE............ccccueuerieieiiiniieieeseese s | evereiesiesans 53,912,447 | ..o 49,867,295 | ..oovverreireinna 4,045151 | oo 2,400,899
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererreneseseenes | e 10,742,636 | ...cccevevneve. 10,742,636 | ..ooovvevcrerereesiand L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates............ccccouereverieiieceisieeeseieees | e 12,711,373 | oo 131,094 | oo 12,580,279 | coovereiirnes 7,663,444
24. Health care ($.......... 0) and other amounts receivable.............ocueerieieieieeieeeseeeees | ereiieiisieins 10,954,198 | .ooovveeieeeieeeas {1 10,954,198 | .coovevvriinns 9,804,360
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 670,469,232 | .....ccovennen. 30,950,511 | coovverernnan 639,518,720 | ...ccoovvuena 661,006,340
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereesiiesinsieesesseseesssessssesssessssssssssssesssssses | sessnsensen 6,585,873,482 | ... 128,102,338 | ............. 6,457,771,144 | ............. 6,851,230,772
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocoreeeens | cereeereereeneeneereeeeeneeneens (0 [0 L0 R 0
28, Total (LINES 26 GNA 27)......cuuveiiririrrerreeeeereseseeessesssssssesssssssesessessssssessessssssessassssssssessessans | sssessessnees 6,585,873,482 | .......ccoeeene. 128,102,338 | ............. 6,457,771,144 | ............. 6,851,230,772
DETAILS OF WRITE-INS
1100, ettt | etet e st (U IR (0 (O RN 0
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Receivable from Federal Crop Insurance COrporation.............ccceueeveueveeereresrsesneesesssiesens | cveeressssenans 404,937,680 | ...ovveevevereereeeieian {1 I 404,937,680 | ................ 430,736,055
2502. Company OWNEd life INSUFANCE.........c.vvevreiiriieieiciiseeie ettt senas | svsessssssenaes 176,453,676 | ..coovvevercereeeiinas (1] 176,453,676 | ..cccvveeee. 173,652,265
2503. FUNAEA AEAUCHDIES. .........ceveeeerceirrieiiciieis et ssess s sesssesssnens | cessesssnsssanees 28,TAT,T48 | ..o (VN IO 28,747,748 | ...coovevne 22,187,733
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 60,330,128 | ....ccovverveee 30,950,511 | v 29,379,617 | woveririrnne 34,430,287
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweivrrrrereressinessnssensssssessnnes | conensseseenns 670,469,232 | ... 30,950,511 | .oovvvencnenne 639,518,720 | ....ocoovvennce 661,006,340




Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....509,385,154)..........ovmrvereiereierieeeesssssssesesssesssessssis s ssssssssssssssssssssssssssssssssesssessssnsssssesnses | sesessesssinsssensens 2,286,639,840 | ..ovvveverernnen. 2,271,326,847
2. Reinsurance payable on paid l0sses and [0S adjUStMENT EXPENSES..........ccvvuiveriiiiriieiieieiee st sesnes | seessssessesssssssssassenaes 5,656,269 | ..ovoreiireieeiens 4,669,787
3. LOSS AUJUSIMENT EXPENSES.......couiviveieeiictiieie ettt bbbt bbbt sttt bbbt bae s b stes e ssbensns | setesebessesaeseesnans 582,186,050 | ..cvovvvvrerrererirnne 557,553,055
4. Commissions payable, contingent commissions and other Similar ChArges...........ccueiririeiricieisseesessesesessssssssssessesses | esviesesssssessssessns 75,200,711 | v 99,440,813
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuireieiiiiiieieie ettt ssssnes | srtesesessessesesisaans 150,217,136 | ovveveverererirnne 151,838,287
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 12474770 | oo 17,132,334
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......curuurerreereereurreereieieeneens | ceerreeseereeseeeseeseseeeens 1,902,705 | oo 14,018,337
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....427,361,059 and including
warranty reserves of $.....8,842,312 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceuiveieierrisieeseseee e | eveeisieiisisinnnns 1,156,807,216 | ...cocvverrree 1,104,230,382
10, AVANCE PIEMIUM....covecvecvieeiee ettt es ettt a st st s st s ettt s s e b s s b st e s st e bt en s s b s s s s sse s s st es e sasb st sansansnsassesas | sesessessssstessesesessessesassesaessesand L0 T 0
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0
11,2 PONCYNOIAEIS. ..ottt bbb a bbbttt bt s s bbb st st sntensens | cbebsessssissesses e s st sttt n b aes L0 U 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovucveveviieresieieiseieeee e eeses s ses s ssesssssssesseses | eveesessesssseessssnsesens 75,900,050 | covovveveeveieerrine 83,663,531
13.  Funds held by company under reinsurance treaties.................... 448,643,228 463,201,443
14.  Amounts withheld or retained by company for account of others. .97,232,854 ..90,261,571
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. ..179,290 ....2,549,965
16.  Provision for reinsurance (including $ ..28,228,295 ..28,228,295
17.  Net adjustments in assets and liabilities due to foreign exchange rates.. 30,317,771 ..30,187,560
18, Drafts QUISTANAING. ... ... cviecececece ettt sttt e s st s b sses s sensenas | ersessesnsestese et en s s e seesad L0 U 0
19.  Payable to parent, subsidiaries and affliates...........cccveurieiriiiisiiee st | sressesses e 5912134 | oo 2,987,485
20, DEIVALVES. ......cvecvieevceeeeie ettt et st a bbb et a bbb s ettt s st st tenaenannes | suestesseseesnsesa et teseenae 1163 [ o 0
21, PaYable fOr SECUMES. .......cuuevviiericiieiiesiseie sttt bbbttt bbbttt ss s s st st ensensanssenans | esbsessessssssesessansas 26,393,550 | cvorerereeieees 549,672
22, Payable fOr SECUMHES IBNAING. ... vurereueeereirie ettt st s sttt ettt en e ssessensnntans | £etssssesssessessensassssesentensanssestans L0 U 0
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25.  Aggregate WIite-inS fOr [IADIIES. ..........ccevvervirieiiesiseiciessc ettt bbb b st sensenns | ssssssessensasssesssnsnes (95,385,476) ...oooovvrernns (69,475,740)
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueiiririreirieineneieesieeeeese s ssesssseeenes | soesessenesinesnsenees 4,888,517,556 | ...cooovvervrerennn. 4,852,363,624
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 28 GNA 27)........ccierieireireiseise sttt sttt sss sttt sttt s s enssenssenns | snsiessssssssssessseas 4,888,517,556 | ..oovvorireriine. 4,852,363,624
29. Aggregate write-ins for SPecial SUMPIUS fUNGS...........cvevcviieeieicciees ettt ettt es st sss s ssssessessssessnnas | evsesssssenssesnsines 102,492,884 | ...ccvvvrvrrerirnne 102,381,676
30, COMMON CAPIAI SEOCK. ........cvuiviteiicietcieie ettt bbb s bbb et ss st ense s sanes | sbessssinsessessesnsenans 15,440,600 | ..coovvevrercriries 15,440,600
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34, Gross paid in and CONLMDULEA SUMPIUS..........ccvueiiiiieieicicse ettt bbbt sttt en s snnns | svessessssessensesnsenas 644,687,543 | ..o 638,362,982
35, UNaSSIGNEA fUNAS (SUMPIUS)........vuevereieieerctietese ettt ettt s bbb st st esse s bntes e ssssnsesaesassnnans | suessessssessessesnseses 806,632,562 | ..coevervrerne 1,242,681,891
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt en s senaes | eebiesistes ettt snes 0 | 0
37.  Surplus as regards policyholders (LINES 29 0 35, IESS 36).......ccuiuiriirrieieieieeeie et sses s ssesesessesasnes | evsssesessissesssssens 1,569,253,588 | .....coooveirnnnn 1,998,867,148
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 6,457, 771,144 | oo, 6,851,230,772
DETAILS OF WRITE-INS
2501. Accounts payable and Other IADINIIES. ..ot tensessenss | sressessstessesesnssnsans 52,606,504 | coovvreieirienine 32,905,936
2502. Retroactive reiNSUrANCE CEUBM...........ccviierieiecieiesete ettt st bbbt sttt sses st ssentnns | oessessisssessessessens (147,991,979 c.oovvvvverrens (102,381,676)
2503, bR ARttt | eetse ettt (O RO 0
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE.........cciuiviieeiccreces ettt sesss s ssessssnes | ctesssssisissse s s sesses s seees L0 OO 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........cuuieuieeiiesiiiiiiieissiesns s | cosisiessssss s (95,385,476)| ...occovvvviiinnne, (69,475,740)
2901, Retroactive rBINSUFANCE GAIN.........ccvieiieteiereteseeie ettt bbb b e b a ettt s st bbb s s bbb et sssa et s e s b ssebesnsesesnaets | svessesesssinsasisantenas 102,492,884 | ....coovevveiicra 102,381,676
2002, oottt [ ettt 0 [ 0
2003, Rttt [ ettt (O RN 0
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE.........ccvuiiieeiciereece ettt ses s sssssssssessesnes | ctessssssissssse st ssessesesses e sanes L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GDOVE).........euiuiieiriiiieiisiciiisiesesetessesssssessssessssssssessesssssesssssessnsssssssssnses | srsssessssessessesnseses 102,492,884 | ...ovoveviennn 102,381,676
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for June 30, 2017 of the GREAT AMER'CAN INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WHLEN $.....771,913,012) ..ottt ssssss | sviensssniins 734,346,401 | .............. 670,030,591 1,970,750,686
1.2 Assumed......... (written $.....949,330,756)...... ..946,657,722 | ...... ....889,657,915 ..1,840,969,754
1.3 Ceded.. . (written $.....533,146,253)...... 545483441 | .. ....478,690,514 ..1,409,354,949
14 Net . (Written §.....1,188,007,515) ...t sssss s sss s s | erseensanns 1,135,520,682 | ........... 1,080,997,992 2,402,365,491
DEDUCTIONS:
2. Losses incurred (current accident year $.....652,395,548):
2.1 DIFECL. .. vttt ettt sttt ssenns | sbieniientins 157,656,833 | ..ccovvvenv 154,531,141 [ oo 786,954,782
2.2 Assumed. . ..444903,567 ....335,867 177 | . 721,322,079
2.3 U, ..ottt nntns | seniessnees 174,455,462 [ ..coccovaeo 122,385,355 [ .o 559,454,227
2 NBL oot SRRttt enta | teniieesened 428,104,938 | .............. 368,012,963 | ....c...c..... 948,822,633
3. Loss adjustment expenses incurred.. ..155,752,728 ...136,001,938 | . 309,282,845
4. Other underwriting @XPENSES INCUIEM..........cccvuivieiieieicieieie ettt sses s tenaenas | evsessseseas 443,590,205 | ..coevnvee 429,200,606 | .............. 833,691,365
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....cururimiereieiincineireiineineieesetneieessesessessssssessesssssssssesssssnes | sseesssensens 108,072,811 | covvvereenee 147,782,484 | ............. 310,568,648
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 111,440,410 |..coooverneeee. 91,050,949 | .............. 192,730,281
10. Net realized capital gains (losses) less capital gains tax of $.....(2,426,003).........ccc.cocverrerreerrieriieeiieeeeeieesieesessseessens | cvoseiisniines 169,711,291 | oo (20,023,203)f ....cooverernne 7,923,860
11. Net investment gain (I0SS) (LINES 9+ 10)......ccuiuuiiiriiieireiiseiissiisei ittt bt bs bbbt sttt et st sssnnss | ebsesssnsia 281,151,700 |...ccoverrrennes 71,027,746 | ... 200,654,140
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $....722,964).... ...(722,964)] .. ....(2,043,960)
13. Finance and service charges not included in PrEMIUMS...........cccveviiiirieerieieeeese et sses st ses s ssssssssssesssaes | evsesssssssessesnsas 448,880 |..coocovrireeennnd09,795 | oo 834,806
14. Aggregate write-ins for MISCElANEOUS INCOME. ... vt ssssssessenssssssssessesssnssnsss | eresssssassassssses 7,381,197 (5,505,607)
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 707113 | o (272,000 .o (6,714,761)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt st et ses s sanns | evsesessisanes 396,331,624 | .............. 218,538,229 | ....occvuue. 504,508,027
17. DivIdends t0 POIICYNOIABTS..........ccveevcveeeee ettt bbbt b st s e b s s ssess s s sssenss | ssssessssnsassesansan 694,367 | ..o 360,433 | 740,948
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cucviiciiiieiiereeeiceeeeseseseteste sttt sses st sssesse s sssssssssesssns | svesiesissenns 395,637,257 | .cveree 218,177,796 | ...cocvuve. 503,767,079
19. Federal and foreign iNCOME taXES INCUITEM............c.evcviieereieieeeeie ettt saessssssens | saesssssssnsnes 56,013,612 |..ovocvrrnnee 70,699,588 | .............. 154,683,836
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........ccvvurieriemreinrineineiesisssissesssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 339,623,645 | ... 147,478,208 | ............ 349,083,243
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. ...1,998,867,148 .1,550,905,599 ..1,550,905,599
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..339,623,645 ....147,478,208 .349,083,243
23. Net transfers (t0) from Protected Cell QCCOUNTS...........ocuiriienrrriecirereeeeiee st ssssssessssssssssssesssessessssssssses | eonesesnssnessessssssnssessesss0. | revseesneensesnesnsssesessnsenn (U1 IO 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....12,040,597...........cccceovmvrverrimnerivenres | cevvvrerrine. (121,778,235) | ..o 13,885,259 |...ccovverrnnne 21,316,656
25. Change in net unrealized foreign exchange capital gain (loss) , . ...(1,501,288)
26. Change in net deferred iNCOME taX.........cccviieieicice ettt bbbt se s sanns | evesbessessesanes (5,005,612) ] ..ocvvvrrrrnnnn 6,288,010 |..ccoererennee 17,043,548
27. Change in NONAAMIEA @SSELS........c.veieririrreireiieie ittt sttt ss bttt essentns | eesessastsessnes (6,740,189) ...covvrrrnen. (1,764,023)( .vvveveenne (19,593,122)
28. Change in provision for reinsurance.. . ..(10,746,027)
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from Protected CelIS..........criuriiirireirireereeeieesee et ssseesssteenas | sevsessssisssesssseseeessesea {0 OO (01 U 0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES........c.cuiviieieieicsiie ettt ssssessesaes | oebessessessssessssessssssenae {0 U (01 U 0
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 TranSferred t0 SUMPIUS.........cvuveeveieieeiicictsete ettt sttt
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c......... .
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvueiveireieeieieiseieiesss et ssss e ssessss s sessssssessesessessns |_ssssssissesssssenes (130,211 v 19,945,350 |...ccovevnnnaee 14,441,866
38. Change in surplus as regards policyholders (Lines 22 through 37).........cccccueeeuniiieineieieieese e sessssesssssseseens | sessesesenns (429,613,560 .....ccouvvee 135,017,093 | ...cooovve 447,961,550
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38).........coeveevererecirerneseeieeseeissveesesiienes | eveeniens 1,569,253,588 | ........... 1,685,922,691 | ........... 1,998,867,148
0507, ettt E RS e e
0502 oottt RS
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401, Retroactive reiNSUFANCE JAIN.........cciiiuireieieieiiese et bss ettt ss s ns st sses st st essesnsessessns | sressssessessesanes 5,000,000
1402. Company owned life insurance. ..2,801,411 .9,468,258
1403, MiISCEIIANEOUS BXPENSE......uuvvereerisciserisiseiesssssses e stesss st sses st bbbt s bbbttt s st ssessensssssensnssnns | susessessessssssnssns 243,014 | .. ..(13,482,509)
1498. Summary of remaining write-ins for Line 14 from overflow page... ....(663,228)] .. ....(1,491,356)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).......... .7,381,197 |... ....(5,505,607)
3701. Change in foreign exchange reserve. (130,211) ... ...14,491,989
3702. Other SUMPIUS AUIUSIMENES.........cveveiieeicicicese sttt sttt sttt s s s st st ss st estensesanes | entessesensnsssssessnsnnteneeses (0 I OURRRUUTN O I OSSO (50,123)
3703, Rttt | ettt (01 EOOROPRRTRTORPOO | N IO 0
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes O [ oo | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ciuieiieieiiiiesieicseses st snsensssssssssenssssenns | esssessssssssnssns (130,211) 14,441,866
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Statement for June 30, 2017 of the G REAT AM E RICAN I N S U RAN C E COM PANY
CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEBINSUIANCE. ..ottt ssesnsents | sensesseses 1,116,249,205 | ............ 1,028,213,059 | ............ 2,427,553,081
2. Netinvestment income... 105,777,683 91,807,019 | ..... ..193,792,327
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt 190,608 | ...ccccvevrnnnad 6,462,036 | .....ccoerrnee. 5,727,629
4. Total (LINES T HMOUGN 3)...eoeeeeeeceeeeeecte ettt sas ettt ss s ss s s s es s ssesssssnsnssenssnssnssnnen | evsessersens 1,222,217,496 | ............ 1,126,482,114 | ............ 2,627,073,037
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiieiree ettt tensenns | sressesnnienies 389,042,081 | ...ccoovvee 381,837,842 | ..o 846,481,289
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........covecveeveeeveieerieriereiens | e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS...........coveveiirieieeiseie e essissesessienns | seveenniennes 598,613,442 | .....coevn. 557,843,781 | ............ 1,049,427,691
8. Dividends paid t0 POICYNOIAETS. .........cveeririiiiiieiereie ettt ss et 694,367 360,433 | .o 740,948
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ..65,703,241 .81,562,766 171,241,334
10. Total (Lines 5 through 9) .1,054,053,131 | ..o 1,021,604,822 | ............ 2,067,891,262
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 168,164,365 | ............... 104,877,292 | ............... 559,181,774
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS...ooieeececie ettt ettt bt bbbt sttt en st saensn s sanntas | sreseesaessans 436,187,582 | ..oceuennn. 337,924,564 | ... 706,161,058
12.2 Stocks 34,730,121 95,504,170 | .covvveenee. 211,072,288
12.3 Mortgage loans 16,314,585 22,299,175 | oo 44,193,510
12,4 REAIESIAIE. ...ttt ents | suesiessestensesrens 108,543 | .ovovvirrererns 204,234 | .o 608,551
12.5  Other iNVESIEA @SSELS........cvuiviieieictie ettt bbbt sben s ssens | evsesssssssensa 44,142,050 | ..coovvrrnnen. 16,274,163 | ..oovvvrene 46,728,568
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............cc.ccvcvveeieeeveeeceseeieis | e 484,387 | ..o (12,316,062) | .....covcev... (11,359,555)
12,7 MISCEIIANEOUS PrOCEES. ........ocveeveieisciecieii ettt ettt s bbb se st es et bensesens | essebsssessessesssssssessesntan (U P 556,275 | oo 1,105,650
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeieieicreese ettt s s ssssssenaes | evessssssanns 531,967,269 | ....ccoevnvs 460,446,520 | ............... 998,510,069
13.  Cost of investments acquired (long-term only):
13,1 BONAS....ooeeeeceecee ettt st s bbbttt s st s s st en s ssensnsenssenta | srerseesaereans 561,334,919 | ....ccooouee.. 336,728,944 | ............... 626,340,096
13,2 SHOCKS....veecveciiect ettt bbbt bbb st bt a sttt stentnns | sbenseseesaenias 20,795,547 | .ooovevennn 65,757,554 | ... 461,279,504
13.3 MOMGAGE I08NS........cooeiereiiii ittt | essnnsensins 26,233,401 | oo 49,621,275 | oo 73,293,097
134 REAIESIAE......oucveiec e bbbt | srentebiesaestnes 1,344,898 | ....coovrvnne. 4,824,813 | cooverene. 7,239,677
13.5  Other NVESIEA @SSELS..........ouuiiecieciicicii sttt nstns | nsssnssessaens 84,209,422 | ................. 63,124,045 | ............... 170,762,021
13.6 Miscellaneous applications 4,091,807 TAT2475 | v 4,070,790
13.7 Total investments acquired (Lines 13.1 to 13.6)... 527,529,107 ...1,342,985,185
14.  Netincrease or (decrease) in contract [0ans and PremMiUM NOES.........cceeuinireieiinrieesssesessssessesessssessesesssses | sessersessessssssessennsensens0. | reviesssssesenssesesssnes [0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccoveieiireieieiesecieeseteee e ssisssesiens | eveesisienens (166,042,726) | ................ (67,082,588) | .............. (344,475,116)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrplUs, 1SS treaSUNY SLOCK...........cccceiiieiiicieieccesecee et sesesees | evssssessssesessssesesessesened 0 [ e (01 I 300,000,000
16.3 BOMOWEA fUNGS......coceiicvcieie ittt sttt s bt nse s ssnsenas | ebssbassessessesssassessessnso 0 | oo 0 | oo 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cccoceeviciieeeieesveceecieeiees | v | e 0 | e 0
16.5 Dividends to stockholders ....125,000,000 55,000,000 | ...cvoueneen 230,000,000
16.6  Other cash Provided (APPHEA).........everrrerreierirrieiesresissies st sssssessss e ssesssssessenssssssssessensnssens | sssssssassnsas (24,130,180 | ..ovoevvrerenns 23,276,132 | cooovrrrenn. (59,246,759)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (149,130,180 | .....cocvevven (31,723,868) | ......cocvuven 10,753,241
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (147,008,541) | ..ovvovrrrerenn 6,070,837 | .ccovvrrrene 225,459,899
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YBAM.....ovecveeieeee sttt ssssss sttt es s ses s ssss st s st en s sssss s s sesssansssenssessansnssasssssnses | seesssessessans 484,223,036 | ....coovnce.. 258,763,137 | c.ovvvrnnne 258,763,137
19.2 End of period (Ling 18 PIUS LINE 19.1)......c.iiuiuiieieieeicieesete ettt sttt essss s sssssnsas | svsessessessans 337,214,495 | .............. 264,833,973 | .coevenne 484,223,036
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Equity securities transferred as dividend D17 T14,806 | o0 | e 0
20.0002  Exchange of equity securities 27,611,796 17,236,276 | ...occvcveeee. 25,199,802
20.0003  Payable for securities 25,843,878 4,722,146 | ..o 20,709,133
20.0004  Stock based compensation... 6,285,062 4,557,358 | 6,985,700
20.0005 Exchange of debt securities.. 3,981,974 .21,070,935 ...26,924,713
20.0006  Company owned life insurance. 94,001 | e 3,148,966
20.0007  Receivable for securities 734,118 | o 2,064,293
20.0008  Amortization of intangibles 828,128 | oo 1,491,356
20.0009  Exchange of debt to equity securities ..4,130,630 .4,691,640
20.0010  Securities acquired in paid in kind interest payment
20.0011  Miscellaneous expense (purchase accrual)
20.0012  Transferred from other invested assets securities to equity securities..
20.0013  Sinking fund payments offset by a premium tax credit
20.0014  Securities acquired from stock options of subsidiary....
20.0015  Interest payment offset by a premium tax credit
20.0016  Transferred from equity securities to other invested assets securities

Qo5




Statement for June 30, 2017 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:

SSAP # F/S Page # F/S Line # 2017 2016
Net income, state basis - - - $ 339,623,645 $ 349,083,243
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Net income, NAIC SAP - - - $ 339,623,645 $ 349,083,243
Statutory surplus, state basis - - - $1569,253,588 $1,998,867,148

Effect of state prescribed practices - - -
Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - $1,569,253,588  $1,998,867,148

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 2017.

3. The following table shows each loan-backed security with a credit-related other-than-temporary impairment
(“OTTI") recognized during 2017:

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 619,117 588,131 20,854 598,263 598,263 3/31/17
45660LPK9 22,858 473 21,548 1,310 1,310 6/30/17
32051GXQ3 2,678,723 769,291 12,869 2,665,853 2,665,853 6/30/17
TOTAL XXXX XXXX 55,271 XXXX XXXX XXXX

Q06



Statement for June 30, 2017 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. Lessthan 12 months $
2. 12 months or longer $

(5,648,891)
(4,787,972)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 months
2. 12 months or longer

$ 321,798,475
$ 95,095,918

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 June 30, 2017. 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.
l. 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 $ 2,875 $ 2,875 $ -
(2) Liabilities
Derivatives — crop futures $ 14,038 $ 2,875 $ 11,163
*For derivative assets and derivative liabilities, the amount offset shall agree to Sch. DB, Pt. D, Sn. 1.
K—-L. No significant change.
M. Short Sales — Not applicable.
N. Prepayment Penalty and Acceleration Fees — Not applicable.

6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

7)

8.

No significant change.

INVESTMENT INCOME

No significant change.

DERIVATIVE INSTRUMENTS

In 2017, 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 June 30, 2017 was $110,644. 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 2017, 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 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 ($283,472).
The net realized capital gains/(losses) recognized during the reporting period resulting from settlement of derivatives was
($4,091,807).

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 Form
3/20/2017 $50,000,000 Ordinary Cash
5/30/2017 $75,000,000 Ordinary Cash
6/30/2017 $517,714,806 Extraordinary Securities #
# - Dividend was paid in the form of National Interstate Corporation common stock.
C —N. No significant change.
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Statement for June 30, 2017 of the GREAT AMER'CAN |NSURANCE COMPANY

11.) DEBT
A. The
B. The

Company does not have any outstanding liability for borrowed money.

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 Form
3/20/2017 $50,000,000 Ordinary Cash
5/30/2017 $75,000,000 Ordinary Cash
6/30/2017 $517,714,806 Extraordinary Securities #

# - Dividend was paid in the form of National Interstate Corporation common stock.

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 2017.
B. Transfer and Servicing of Financial Assets — Not applicable.
C. The Company was not involved in any wash sale transactions during 2017.

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
guotations 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
Assets at Fair Value
Bonds:
U.S. Government and government agencies $ - $ - $ - $ -
States, municipalities and political subdivisions - 6,743,442 - 6,743,442
Foreign government - - - -
Residential MBS - 112,696 - 112,696
Commercial MBS - - - -
Asset backed securities - 398,652 - 398,652
All other bonds - 16,518,425 5,788,394 22,306,819
Total Bonds $ - $ 23,773,215 $ 5,788,394 $ 29,561,609
Preferred stocks 156,736,771 15,328,250 - 172,065,021
Common stocks 386,299,118 1,823,724 86,496,622 474,619,464
Other investments - - - -
Derivative assets - 509,356 - 509,356
Total Assets Accounted for at Fair Value $ 543,035,889  $ 41,434,545 $ 92,285,016 $676,755,450
Liabilities at Fair Value
Derivative liabilities 11,163 - - 11,163
Total Liabilities at Fair Value $ 11,163 $ - $ - 3 11,163
There were no transfers between Level 1 and Level 2.
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 3/31/2017 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2017
U.S. Government and
government agencies $ - $ - $ - $ - $ -3 -8 - $ -8 - $
States, municipalities and
political subdivisions - -
Residential MBS - -
Asset backed securities - - - - - - -
All other bonds 5,095,947 770,510 24,976 (13,778) 8,157 (97,418) 5,788,394
Preferred stocks - - - - - - - -
Common stocks 94,645,938 (3,000,000) (4,198,040) 979,335 648,096 (2,578,707) 86,496,622
Total $ 99,741,885 $ 770,510 $ (3,000,000) $ (4,173,064) $ 965557 $ 656253 $ - $(2676125) $ - $ 92,285,016
3. Fair Value Recognition of Transfers Between Levels

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in
availability of market observable inputs. All transfers are reflected in the table above at fair value as of the end
of the reporting period.

4. Inputs and Techniques Used in Estimating Fair Value - See narrative in Note 20A.
B. The Company has no additional fair value disclosures.
C. The Company has categorized all the financial instruments in the financial statements into the three-level fair value

hierarchy as reflected in the following table. See item A.1. above for a discussion of each of these three levels.

Not Practicable

Aggregate Fair Admitted (Carrying

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

government agencies $ 14,336,884 $ 14,291,416 $ 14,336,884 $ - $ -8 -
States, municipalities and

political subdivisions 1,135,974,699 1,114,421,576 - 1,113,859,219 22,115,480 -
Foreign government 125,005,448 154,357,645 - 125,005,448 - -
Residential MBS 455,502,231 403,243,189 - 434,006,053 21,496,178 -
Commercial MBS 44,475,650 43,369,205 - 43,703,650 772,000 -
Asset backed securities 626,202,321 620,862,494 - 545,737,301 80,465,020 -
All other bonds 573,648,970 559,011,994 7,203,350 514,657,043 51,788,577 -
Total Bonds $2,975,146,203  $2,909,557,519 $ 21,540,234  $2,776,968,714 $176,637,255 $ -
Preferred stocks 234,226,129 226,431,488 204,105,275 15,328,250 14,792,604 -
Common stocks 474,619,464 474,619,464 386,299,118 1,823,724 86,496,622 -
Mortgage loans 216,482,000 243,684,190 - - 216,482,000 -
Derivative assets 509,356 509,356 - 509,356 -
Derivative liabilities (11,163) (11,163) - (11,163) -
Total Financial Instruments $3,900,971,989 $ 3,854,790,854 $ 611,944,627 $2,794,618,881 $494,408,481 $ -

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

A —F. No significant change.

G. Insurance-Linked Securities

The Company has two reinsurance contracts relating to an insurance-linked security (ILS), a property catastrophe bond. Under the
contracts, the Company and four affiliated companies, Mid-Continent Casualty Company, National Interstate Insurance Company,
Lloyd’s Syndicate 2468 and American Empire Surplus Lines Insurance Company, are ceding insurers for the purpose of managing
catastrophe risks related to direct written insurance coverages. The contract covers 95% of $200 million of catastrophe losses in
excess of $100 million. The aggregate maximum proceeds from this ILS would be $190 million.

Number of Outstanding
ILS Contracts

Aggregate Maximum

Management of Risk Related to: Proceeds

(1) Directly Written Insurance Risks
a. ILS Contracts as Issuer - -
b. ILS Contracts as ceding insurer 2 $190,000,000
c. ILS Contracts as Counterparty - -
(2) Assumed Insurance Risks
a. ILS Contracts as Issuer - -
b. ILS Contracts as ceding insurer - -
c. ILS Contracts as Counterparty - -

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to June 30, 2017, which may have a material effect on the financial condition of
the company.

23.) REINSURANCE

A—E. No significant change.
F. Retroactive Reinsurance
Assumed Ceded
a. Reserves Transferred
1. Initial Reserves $ - $670,138,199
2. Adjustments — Prior Years - 175,000,000
3. Adjustments — Current Year - 5,000,000
4., Current Total $ - $ 850,138,199
b. Consideration Paid or Received
1. Initial Reserves $ - $ (545,898,708)
2. Adjustments — Prior Years - -
3. Adjustments — Current Year - -
4, Current Total $ - $ (545,898,708)
c. Paid Losses Reimbursed or Recovered
1. Prior Years $ - $ 691,360,935
2. Current Year - 10,785,285
3. Current Total $ - $ 702,146,220
d. Special Surplus from Retroactive Reinsurance
1. Initial Surplus Gain or Loss $ - $ 124,239,491
2. Adjustments — Prior Years - 175,000,000
3. Adjustments — Current Year - 5,000,000
4. Current Year Restricted Surplus - 102,492,884
5. Cumulative Total Transferred to Unassigned Funds $ - 201,746,607
e. All cedents and reinsurers involved in all transactions included in summary totals above:
Assumed
Company Amount Ceded Amount
Mitsui Sumitomo Insurance USA Inc. (NAIC #22551) $ - $ 22,297,344
Ohio Casualty Insurance Company (NAIC #24074) - 80,195,540
Accredited Surety & Casualty Company, Inc. (NAIC #26379) - 45,499,095
$ - $ 147,991,979
f. List total paid loss/LAE amounts recoverable and the amounts more than 90 days overdue, and collateral
held as respects amounts recoverable from unauthorized reinsurers:
1. Authorized Reinsurers
Total Paid
Loss/LAE Amount Over 90
Company Recoverable Days Overdue
Mitsui Sumitomo Insurance USA Inc. (NAIC #22551) $ 324,846 $ -
Ohio Casualty Insurance Company (NAIC #24074) 841,458 -
Accredited Surety & Casualty Company, Inc. (NAIC #26379) 2,463,101 -
$ 3,629,405 $ -
2. Unauthorized Reinsurers
Total Paid
Loss/LAE Amount Over 90
Company Recoverable Days Overdue Collateral Held
$ - $ - $ -
Total $ - $ - $ -
G —J. No significant change.
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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 $69 million
and $85 million as of June 30, 2017 and June 30, 2016, respectively (see page Q14).

For 2017, the $69 million decrease in reserves for prior years is primarily attributable to (i) $69 million of favorable
development relating to the multiple peril crop insurance business, (ii) $12 million of favorable development relating to
the surety bond business, (iii) $10 million of favorable development relating to the property & inland marine business, (iv)
$8 million of favorable development relating to the fidelity & crime business, partially offset by, (v) $7 million of adverse
development relating to the specialty human services business (non-profit organizations) and (vi) $6 million of adverse
development relating to the captive program business.

For 2016, the $85 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, (i) $19 million of favorable development relating to
the directors & officers liability business (other liability — claims made), (iii) $14 million of favorable development relating
to specialty workers’ compensation business, (iv) $8 million of favorable development relating to fidelity & crime business
and (v) $8 million of favorable development relating to the property & inland marine business partially offset by (vi) $8
million of unfavorable development relating to the excess and surplus lines business.

26.) INTERCOMPANY POOLING ARRANGEMENTS

No significant change.

27.) STRUCTURED SETTLEMENTS

No significant change.

28.) HEALTH CARE RECEIVABLES

No significant change.

29.) PARTICIPATING POLICIES

No significant change.

30.) PREMIUM DEFICIENCY RESERVES

No significant change.

31.) HIGH DEDUCTIBLES

No significant change.

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

No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES

No significant change.

34.) SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

35.) MULTIPLE PERIL CROP INSURANCE

No significant change

36.) FINANCIAL GUARANTY INSURANCE

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

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

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

If yes, date of change:

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

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

National Interstate Corporation and its subsidiaries became subsidiaries of Great American Holding, Inc. The organizational structure of National
Interstate Corporation's subsidiaries remains unchanged. The only change is now National Interstate Corporation is owned by Great American Holding
Inc. instead of Great American Insurance Company.

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

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

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

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

If yes, attach an explanation. Yes[ ] No[X] NAJ]
Not applicable
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

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

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

By what department or departments?
Ohio Department of Insurance

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

with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:

Not applicable

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

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

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

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

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

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

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

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

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

(e)  Accountability for adherence to the code.

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

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

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

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

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 201,021,051
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 797,236,864 290,228,277
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 26,962,930 26,314,381
14.26 All Other 32,971,632 20,036,405
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 857,171,426 $ 336,579,063
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ[ ]
If no, attach a description with this statement.
See Note 8.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Crit
171

17.2

17.3
174

17.5

17.6

18.1
18.2

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].

1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]

17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management Corporation | 54930048Y5YTQDRCSM84 SEC DS
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]

If no, list exceptions:
97705MBW4 State of Wisconsin Bond Prerefunding Series 2016-1 5.00% Due 05/01/2018
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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] NAT ]
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
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0

Total XXX XXX 0 0
Operating Percentages:

51 A&H loss percent 26.200%

5.2 A&H cost containment percent 10.400%

5.3  A&H expense percent excluding cost containment expenses 28.400%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 3 5 6 7
Effective Date
NAIC Certified of Certified
Company Type of Reinsurer Rating| ~ Reinsurer
Code Name of Reinsurer Reinsurer (1 through 6) Rating
U.S. Insurers
26379........... Accredited Surety & Casualty COmMPaNY INC.......c.cvevieriieieiiieseieicsise e Authorized........
16172........... Strand ReINSUrANCE €0 INC.....vuveieiriisieereiseissessesses e ses s s sess st sane e Unauthorized....
All Other Insurers
ARC Insurance Company Ltd..........coeerrriminrrieseseisees ettt ssesens Unauthorized.... | .......... 0
AXA Corporate SOIUIONS ASSUIANCE..........c.rueireirireiireiieisissiesseisess et sssse e sssassesas Unauthorized.... | .......... 0
BESt LINE CASUAIY CO.....vvueueeieceeieiececieiieei ettt sttt Unauthorized.... | .......... 0
Command INSUrANCE COMPANY.........cureireirriiiireiseessissreeeis ettt sses st ensessenns Unauthorized.... | .......... 0
Ergo INSUrANCE PTE LTD......coiiieicieirieceeeie ettt sss sttt ss st ensssnns Unauthorized....| .......... 0
First Capital INSUrANCE LTD.........cccoiuiieiieiricreiee ettt nes Unauthorized....| .......... 0
. |India International Insurance PTE LTD Unauthorized.... 0.
Lloyd's Syndicate Number 1884 Authorized........ | .......... 0
Lloyd's Syndicate Number 2088 Authorized........ | .......... 0
. | Lloyd's Syndicate Number 2357.. Authorized.... 0.
Lloyd's Syndicate Number 2988 Authorized........ | .......... 0
Lloyd's Syndicate Number 5886 Authorized........ | .......... 0
QBE Insurance (Singapore) PTE LTD........ccorueiirerieeneieeseeeseesesseessessesssssseesssssssssesessessssssessnsans Unauthorized.... | .......... 0
R&Q INSUrANCe Malta LTD.......coorvuuieniiieieieriseisseisessessseisssesse s sssssnns Unauthorized.... | .......... 0
SWBC RE, L. ..ottt Unauthorized....| .......... 0
0

XL BEIMUAA LE.......covieiiei et snsennes

Unauthorized....
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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 Currer21t Year Prior3 Year Curreﬁt Year Prior Year Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... L... 7,446,007 5,828,039 1,566,918 18,153,131 | oo 20,894,342
2. Alaska 1,181,428 996,082 1,605,532 169,675 1,453,668 | ......c.ccoovene. 2,468,449
3. ANZONA.. AZ|.... Lecoo [ v 12,545,283 | ..ovvvne. 6,656,129 | ...cccovvrrnen 10,623,879 | oo 5,289,056 | ...oovvvrircinnee 1,998,077 | oo 20,602,690
4. Arkansas...........ccocoeeeeiiennnn. AR ... L... 4,148,002 3,486,449 9,376,159 2,046,987 14,695,776 | ..ovvvereeen. 10,276,589
5. California.......c..coocurerrnernenenad CA|... L... ....80,285,744 73,747,079 18,741,255 ....33,006,756 157,761,738 | ....ovvuueee. 146,802,196
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Levoo [ v 15,598,496 | .......cc0ee.... 14,733,456 | oo 4,759,202 | coovvverinnn 6,112,515 | covvverrren. 19,331,989 | ..ovvverene. 14,068,224
7. Connecticut........c.cocverrvrrenens CT|...... L.... 4,891,990 551,966 905,762 8,819,512 | .oovvvrcirrnna 8,715,615
8. Delaware........cccoccosvreerennnn . DE | oo Livoo | e 2,264,833 ...3,342,855 7,938,958 71,329,396 | .cooovrrrnnne 59,746,425
9. District of Columbia................ DC|..... Lecoo | e 3,797,110 | v 3,874,373 | 952,359 | ..ovverriniins 1,692,831 | oo 6,961,745 | ..oovvvvrrirnnnnd 6,978,630
10.  Florida......cocoveeerierierieeiiens 37,198,477 43,579,209 ....11,852,466 50,199,312 55,151,454
11.  Georgia 21,757,072 ..17,561,788 .18,065,497 .1,711,017 48,144,516 | ... ..28,206,379
12, Hawaii......coooooererrerrnrneeencH L | 2,921,881 2,726,963 1,479,386 902,862 5,354,717 | oo 5,357,057
13. 3,853,295 3,688,535 614,325 369,045 8,109,336 | ..ovvvrcrrenines 5,146,644
14. 54,528,408 ...47,837,662 10,075,231 45,270,987 .104,977,142 .74,761,391
15. 15,899,738 9,106,698 8,267,026 ....34,290,195 24,121,737 15,593,288
16, 1OWA..coeeieeeeeinseee A Ll | 27,766,622 | .....cccoonnne. 30,379,353 | ..o 6,783,263 | ..ccoovrvenvn. 10,446,888 | ...ccovvvenvn. 13,782,131 | oo 15,922,634
17, Kansas.......ooneeneveneeeneineens ...19,468,119 20,257,693 7,896,442 5,766,930 9,211,693 | oo 6,123,457
18.  Kentucky.......cooovernernrinnis KY ... Lecoo | o 7,361,469 | ..oooovrrne. 6,991,187 | oo 8,385,925 ......3,644,059 11,427,843 | oo 10,881,433
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Levoo [ o 7,504,275 | oo 7,082,512 | v (6,105,475) | ..cvvvcverrenene 2,416,268 | ....ccocvvnen. 11,597,440 | ..oovvvrrnnnd 6,522,938
20, Maine.....oooververiieiieiieiiens ME ... Lo | o 1,723,144 | ..o 1,531,821 653,669 646,001 | .oovvvrirrines 1,650,708 | ..oovvvrinnn. 1,034,716
21, Maryland.......ccoconerimrinrinnnns MD ... L.... 9,859,768 682,554 2,881,773 22,650,703 | ..o 28,043,256
22.  Massachusetts..........ccc.coevennee MA| ... Lo | v 16,634,242 | .....coevuuee. 14,730,155 | .ooovvvrrnne. 3,722,628 | ....covveenen. 2,437,016 | .oovvrrren. 19,660,856 | ....ooovvenven. 19,037,980
23. Michigan.........cccoevevmvrrerieninnns MI 17,799,076 17,165,057 7,471,791 7,416,859 30,555,328 | .....cccconrnne 21,828,620
24, Minnesota.........c.covevnrierreennee 20,430,252 15,099,991 | ..ooovvvine. 3,869,612 ......6,997,062 27,502,016 | .oooovvernnee 18,597,425
25, MiSSISSIPPi....cvererreeerrerrenreesMS | oL | s 3,816,148 | ..ooovvvererne. 3,786,406 | .......ccoouen.... 1,343,330 | oovovriinne 21,044,019 | oooovrrrrnns 8,296,426 | ...ccovrrrrnene 8,652,613
26.  MiSSOU....oourvvrrrrrrrieiineens ...21,241,826 18,788,168 11,725,964 ..17,478,708 20,287,443 | ..o 30,167,711
27. Montana........c.cccoevvervnrirerinnns 2,160,770 1,987,820 895,327 455,210 1,922,277 | oo 1,735,535
28.  Nebraska.........cccoocmrenniirniines 12,890,846 | .....coovvvveee. 9,704,104 | .oovvvrnnnn. 3,858,443 | ...oovvien. 3,443,183 | oo 5,159,450 | ..ovvvrrrircnnncd 6,257,267
29. Nevada.......cooovmrvmrrnrrniinnes 6,071,996 610,416 16,650,785 | ...covvvenee. 10,285,189
30. New Hampshire... .1,162,787 .1,067,918 .575,322 .3,444,709 ....1,959,357
31, New Jersey.....ccomvmrenevnnnn. ....16,761,846 13,972,365 ...3,023,008 41,640,112 36,776,035
32, New MeXico........ccouwvnrrenniennee 2,375,524 1,857,497 2,608,520 2,605,038 | ..ooovvrcirnnnes 3,226,720
33.  New York..... 57,754,627 ...50,497,500 11,128,945 86,181,415 ..78,497,969
34, North Carolina.........cccevvvunen. 12,615,704 13,671,668 4,508,712 25,486,833 24,029,947
35. 15,675,777 14,208,736 4,750,096 4,966,600 | ...cocooveerenne 1,848,529
36. 18,168,171 ...16,726,535 7,782,860 ..5,842,968 29,569,247 .22,902,814
37. Oklahoma.......c..cooeerverreenee . OK | oL | e 8,704,793 9,912,010 3,081,524 3,926,875 9,935,711 10,140,594
38, 0regon.....ocveenmenmeennenneens OR | L | v 5,183,066 | ....ccvvvrrrnnn. 6,656,336 | ..oovvvrrrnnene 3317431 | e 3,810,965 | ..oocvvucveneene 22,375,152 | oo 19,001,839
39.  Pennsylvania ...21,142,486 21,393,296 ...6,135,140 5,253,022 40,446,701 | oo 41,061,705
40. Rhode Island 3,088,944 2,677,641 234,533 415,000 2,559,952 | .ooovvvriiiirinee 1,656,909
41.  South Carolina..........ccocceeeeeeeSC | ool | v 6,266,362 | ....ccovvrennne. 5,233,952 | .oocorrrinn. 1,005,912 | oo 1,895,604 | ....coooovrrennn. 7,675,799 | oo 3,697,554
42.  South Dakota..........ccrevererennee ...17,868,454 13,848,241 4,432,518 4,216,203 10,056,816 | .ooocvvrvrrnenes 9,470,915
43, Tennessee........cowvmrvmrevneenee IN [l [ 6,030,796 | ...oovvrirrnnn. 5,555,702 | ..oovvvrrrnnnn. 3,618,711 .rn2,952,518 12,148,347 | coovven. 12,906,439
44, TeXaS.onrrirrirrnrinernernennen X el [ i 49,018,475 | oo 46,134,131 | oo 19,287,980 | ..oocvvvveneene 14,152,960 | ..oovvvcreneene 70,560,367 | ...coverrnnnnee 71,562,652
45, Utah..ocncneeennl UT [l | 3,969,417 | oo, 3,385,459 | .ooiciiernn2,216,464 | i TABA85 | 7,972,779 | oo 7,706,023
46.  Vermont.........cooeeveeveeriennn. 355,080 306,747 | oo 13,531 | 34,164 | 411,499 | oo 333,374
47, Virginia.....ocooeeeeeeeeenenneceneenn VA [l | 8,770,503 | ...oovvvrirnn. 7,799,750 | cooovveiiiins 611,609 | .oovorrirrrenne 2,665,167 | ..ocvvrrennen. 21,010,326 | ..coovivnne 35,670,859
48.  Washington..........cccceevrerennes ....13,056,042 13,530,518 ..3,300,218 8,504,540 31,069,187 | ..oovoverrernnes 32,009,044
49.  West Virginia..........coocconeeeee. WV [l | i 1,682,580 | ..coovvrrrrnnns 1,803,533 212,571 16,742 | oo 1,349,182 | oo 1,853,446
50.  Wisconsin.......co.oeverereeverenceee W o L | e 10,406,507 | ..ovvvrrnee. 11,244,548 | ..o, 5,916,159 | .ooovverrrnnne 4,292,787 | c.ovvvrrrnnen. 20,051,666 | ....cccorrrvene. 9,290,687
51, Wyoming.......coccmeeeneeenneeneiens 1,088,647 1,103,292 404,208 | .....ooocovvirene90,462 | oo 1,657,486 | ..cocovvvrrennen. 1,554,153
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands .0
56.  Northern Mariana Islands 0| 0
57.  Canada.......commenriirennnn. CAN |....... Lecoo [ v 23,931,083 | ..o 21,499,786 | ...covvvvrrenn, 6,620,317 | covvverrienne 8,094,037 | oo 29,556,078 | ....ovvvrnnnnes 32,062,224
58.  Aggregate Other Alien............ OT|...XXX. 23,703,233 14,243,872 2,780,576 | ..ooovrrninnne. (1,536,097) | ..o 21,027,297 | oo 7,774,092
59, TotalS.....oovevierireneieseies (a)....53 771,913,012 695,444,441 ...287,236,810 | ..ocvoeenen 333,210,093 | ............ 1,245,824,861 | ............ 1,133,218,172
DETAILS OF WRITE-INS
58001. SGP SINGAPORE.........cccooommves | e XXX o 22,499,119 | .o 13,354,626 |...ccocovvvrrnnnee 2,813,315 | 697,467 | ..oovvrirerenne 18,082,430 ....6,355,388
58002. GBR UNITED KINGDOM............ | ..... XXX | o 1,067,336 | ..oooorerrirriinn 841,362 | ..o 1,862 | .o 25,933 | .. 1,721,108 869,950
58003. NLD NETHERLANDS..............c.. | ... XXX ] oo 95,955 | .o 47,883 |, (12 ) — (2,259,497) | ..oovvvrrrrirene 876,771 | 380,028
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX | e 40,824 | .o {1 (34,513) | oo [0 I 346,988 | .ooovvveereiins 168,726
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | i 23,703,233 | oo 14,243,872 | oo, 2,780,576 | .coooviinin. (1,536,097) | ..ovvovviriinnns 21,027,297 | oo 7,774,092

(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 (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.
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Statement for June 30, 2017 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 Ill 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 OH 27-1577326
Mid-Market Capital Partners, LLC 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 GBR
Neon Holdings (U.K.) Limited GBR
Lavenham Underwriting Limited # GBR 98-0412245
Neon Management Services Limited GBR
Neon Service Company (U.K.) Limited GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited GBR
Sampford Underwriting Limited # GBR 98-0431601
Tarian Agency Limited (59%) GBR

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement for June 30, 2017 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. X 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312
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 Brothers, Inc. OH 31-1391777
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 Designated Activity Company * 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
| National Interstate Corporation 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
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

A Total percentage owned by respective parent and other affiliated companies
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Statement for June 30, 2017 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 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, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
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
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 * @ X 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
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

A Total percentage owned by respective parent and other affiliated companies
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group| Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
|Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
31-1544320| ........... 0 |0000944707NYSE............ American Financial Group, INC..........ccoeeuviveiernireeeeeseeseese e OH.......... UDP ..o [ ettt s Ownership......... | ... 0.000 | .o | e N....... 0...
31-6549738| ........... [0 N | R O, American Financial Capital Trust Il........c.cocorrvrvnrrrrnininnssieisnenninns DE........... NIA......... American Financial Group, INC.........cccoevreeinrennereirniens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
16-6543606] ........... (01 O | R O American Financial Capital Trust lll...........ccocovereeieinieesieessnens DE.......... NIA.......... American Financial Group, INC..........cccevevveerrireiennes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
16-6543609] ........... (01 IS American Financial Capital Trust IV..........cccoerenrunennennerenneneieenns DE........... NIA........... American Financial Group, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
31-0996797| ........... (0 I American Financial Enterprises, INC.........c.oocceeeniveereeceseee s CTee NIA........... American Financial Group, Inc Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
31-0828578| ........... (01 TN | R OO American Money Management Corporation..............ccceueueereireverreiennnns OH.......... NIA........... American Financial Group, INC..........cccevevvrereirereiennns Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
27-1577326 American Real Estate Capital Company, LLC..........ccccovvrnrirrirninrennenns OH.......... NIA........... American Money Management Corporation................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
27-2829629 Mid-Market Capital Partners, LLC..........cccooerreniireriseeesseieeinnnns DE.......... NIA........... American Money Management Corporation................... Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
41-2112001 APU Holding Company American Financial Group, INC.........cccveneurineenenrirniens Ownership ....100.000 | American Financial Group, Inc. | ..... N 0...
. 123-6000765] .. . | American Premier Underwriters, Inc.... APU Holding Company................... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N........ 0...
23-6297584 The Associates of the Jersey Company. American Premier Underwriters, INC..........cccvvvrrvernnnee. Ownership......... ....100.000 | American Financial Group, Inc. |..... N....... 0...
37-1094159| ........... (0 Cal C0al, INCu..oeeeeece et American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
. 195-2802826 .. . | Great Southwest Corporation................... American Premier Underwriters, Inc... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N....... 0...
35-6001691 The Indianapolis Union Railway Company...........ccccccverierririvereiennnn. American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N....... 0...
13-6400464 ........... (O] I Lehigh Valley Railroad Company.........c..cocoeurenrenmenrinirnensensisssesesseeens American Premier Underwriters, INC..........ocoovevrverirennee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
46-1665396| ........... (O] IO Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company............cccerevririernnnns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
20-1548213] ........... [0 RN | R O Magnolia Alabama Holdings, INC........cccvurernininiereeeeeeeeene American Premier Underwriters, INC........c.ocoovevreercrnenee Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
20-1574094( ........... (0 I Magnolia Alabama Holdings LLC..........cccceveeervierereeeeeee e Magnolia Alabama Holdings, INC..........cccccevvieverieerennnnes Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
46-1852532] ........... 0 | oo Michigan Oil & Gas Holdings, LLC...........cccouevemvirieiirereieeese s 7] NIA......... American Premier Underwriters, INC...........ccccvvvvivennen. Ownership......... ....100.000 | American Financial Group, Inc. |..... N....... 0...
46-1480078| ........... (01 O | R O, Ohio Oil & Gas Holdings, LLC.........cocvrumrrnrerrerenerneensersisessnsesssseesssennenns American Premier Underwriters, INC........ccocovrevreerirnnnees Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
13-6021353] ........... (0] I The Owasco River Railway, Inc. American Premier Underwriters, INC.........cocovvevrveerrennen, Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
31-1236926| ........... (0 PCC Real Estate, Inc American Premier Underwriters, InC.............c.ccccevevnnne Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0.
76-0080537| ........... 0 [ 0 | PCC Technical INdUStHies, INC.........cccevvicreiieieriececee e American Premier Underwriters, INC...........ccccovvvevennnns Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
31-1388401 PCC Maryland Realty COrp.........ccouuviereureeniieiesiieseeiessse e PCC Technical Industries, INC........ccccevereveerrieieiriinnnns Ownership......... ....100.000 | American Financial Group, Inc. |..... N....... 0...
06-1209709 Penn Central Energy Management CoOmpany...........cc.eeveeneenerneeneereenes DE........... NIA........... American Premier Underwriters, INC........c..coorevreenirnnnee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
23-1537928 PENN TOWETS, INC...vovviririieicieie et ses American Premier Underwriters, Inc Ownership ....100.000 | American Financial Group, Inc. | ..... N....... 0...
. |46-3246684| .. . | Pennsylvania Oil & Gas Holdings, LLC.... American Premier Underwriters, Inc... . |Ownership......... |....100.000 | American Financial Group, Inc. | ..... N....... 0...
23-6000766 Pennsylvania-Reading Seashore LiNes...........c..cccovvevevvcvevereeeeseeeennes American Premier Underwriters, Inc Ownership......... |...... 66.670 | American Financial Group, Inc. | ..... N........ 0...
0..... 23-6207599 Pittsburgh and Cross Creek Railroad Company...........ccceeueeverenirenneens PA........ NIA.......... American Premier Underwriters, Inc Ownership......... |...... 83.000 | American Financial Group, Inc. | ..... N........ 0...
0..... . 123-1707450] .. . | Terminal Realty Penn Co.........ccoovverrerrerniennenns American Premier Underwriters, Inc... . | Ownership......... |....100.000 | American Financial Group, Inc. |..... N........ 0...
0..... 23-1675796 Waynesburg Southern Railroad Company. American Premier Underwriters, Inc Ownership ....100.000 |American Financial Group, Inc. | ..... N........ 0...
[0S OO [ 98-1073776| ........... (V1 I GAl Insurance Company, Ltd..........coeueeriunrirnineeneineescseeeeeseeseeeens APU Holding Company..........cccoreueeeeneereesesneeneeneenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0 s 0o e | e, (0 I Great American Specialty & Affinity Limited..........c.coevvevvveereereeienienne GBR........ NIA........... APU Holding Company..........ccccovveveveveeennveersrererenienns Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0.
0uvvie e [ 31-1446308| ........... (01 RO | R OO Hangar ACQUISItION COMP........c.ccieiueviiriieieiseiese et OH.......... NIA......... APU Holding Company..........cc.cceerierernieerenrersnienennes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
LTS TR [ 91-1242743| ........... (U] I Premier Lease & Loan Services Insurance Agency, INC.........cccovveenenne WA.......... NIA........... APU Holding ComMpany..........cccorrueeeeneerrenerneenneneennes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0o [ [0 R 91-1508644| ........... (0 I Premier Lease & Loan Services of Canada, InC...........cccoevveeveeiinennnns WA.......... NIA........... APU Holding Company..........cccceveeueverveeennveereresreeenenns Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
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1 2 3 4 5 6 7 10 1 12 13 14 15
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Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN)
0..... . 131-1262960 .. . | Risico Management Corporation.. ..|NIA.. APU Holding Company....... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N........
0..... 31-0823725 Dixie Terminal Corporation..............ceueeveererereenieresesssesessseessessssssns NIA.......... American Financial Group, INC..........ccceveuvrereivereinennns Ownership......... ....100.000 | American Financial Group, Inc. |..... N........
0..... 98-0606803 GAIl Holding Bermuda Ltd..........cccoerrurnrneenrrnirnenenernirneneenerssisnnnenns | BMUoce [NIAL American Financial Group, Inc.... Ownership......... [...... 69.990 | American Financial Group, Inc. | ..... N........
0..... . 198-0606803| .. . | GAI' Holding Bermuda Ltd GAl Australia Pty Ltd....... . | Ownership......... | .o... 30.010 | American Financial Group, Inc. | ..... N.......
0..... 98-0556144 GAI Indemnity, Ltd GAIl Holding Bermuda Ltd..........ccccoveneerruninceneircirninnenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
Ocvve [ evrereeeviieeseeessessseevessnseiens | Quvvveeen [ evveevsiieienns Neon Capital LImited..........cccooverriiirieiiiesiceeeeeee s GAl Holding Bermuda Ltd.............cccoeerrieiiiecrericne, Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........
O [ erverernenesnsnesessensessesssseneenes | Quvevvieies [ everieiesienns Neon Holdings (U.K.) LIMIted.........ccccevirererireieiieiee e Neon Capital Limited............ccccovevirreierieiecsiciens Ownership......... ....100.000 | American Financial Group, Inc. |..... N.......
0..... 98-0412245 Lavenham Underwriting LImited...........ccvvvrninineineneeneseereineeens Neon Holdings (U.K.) Limited.........ccccovrrvmrrrrerrnennenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
Ocvve [ evrerereeveieeeeeesseeesseeensneeeens | Quvvveeen [ evveeieneeienns Neon Management Services Limited Neon Holdings (U.K.) Limited Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........
[0S RO RPURSURPRORTRPR I | USSR DOV Neon Service Company (U.K.) Limited Neon Holdings (U.K.) Limited Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ IS
0uvees [ ereereereeneiesseseesesseseeseesesseneenes | Quvevreenes eveereereninnens Marketform Australia Pty LIMited...........cccoovvereerieiereeeeeeeesee e Neon Service Company (U.K.) Limited.........c..cccevrvvnnee Ownership......... ....100.000 | American Financial Group, Inc. |..... N.......
O [ ererereenesessesessensessessssensenes | Quvevieies [ evverievenenns Studio Marketform SRL.........cccoviuieieieeiee e Neon Service Company (U.K.) Limited...........ccccoeurrveee Ownership......... ....100.000 | American Financial Group, Inc. |..... N.......
[0S S UURUIPRRRISSORIE I | NTSSSURIR PSR Neon Underwriting Bermuda Limited.............ccocerrnrninerencerennes Neon Holdings (U.K.) Limited..........ccccoersinrnrrnininnenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
[0S SO UUPRPOUIPURORITRRORRES I | NTSUSUUIOR DRSO Neon Underwriting LImMited..........cccoevvereirinreeseseese e Neon Holdings (U.K.) Limited..........ccccovverrvrrnrnrninnnnn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.......
0..... 98-0431601 Sampford Underwriting Limited.............ccoceieiereenieeseeece e Neon Holdings (U.K.) Limited Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.......
[0S S UUPRUIRRURIRRRSRI I | NTSSSOUIR PSR Tarian Agency LIMIted..........ccvvvririireneee s Neon Holdings (U.K.) Limited Ownership......... [ ...t 59.000 | American Financial Group, Inc. | ..... N........
0..... 06-1356481 Great American Financial Resources, INC..........ccoceveierrenieeineseienenn. DE.......... NIA......... American Financial Group, Inc. Ownership ....100.000 | American Financial Group, Inc. |..... N.......
0..... . 131-1422717| .. . | AAG Insurance Agency, Inc. . Great American Financial Resources, Inc... .. |Ownership......... |....100.000 | American Financial Group, Inc. | ..... N........
0..... 34-1017531 Ceres Group, INC........cccvvirerriieiiisee e Great American Financial Resources, Inc Ownership ....100.000 |American Financial Group, Inc. | ..... N........
0uves et [ 470717079 Continental General Corporation.............cccceveeeeivereesiienreseesiesesseeneens [ NEnecinn Ceres Group, Inc. Ownership ....100.000 | American Financial Group, Inc. |..... N........
0..... . |34-1947042| .. . | QQAgency of Texas, Inc.......... . . . Ceres Group, Inc. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N........
0..... 31-1395344 Great American Advisors, Inc Great American Financial Resources, Inc Ownership ....100.000 | American Financial Group, Inc. |..... N........
0084 | American Financial Group, Inc. [63312... | 13-1935920 Great American Life Insurance Company..........cccoeueeeeneeneeseeneeneenennes OH.......... Great American Financial Resources, InC...........ccceeu.... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
0084 | American Financial Group, Inc. |93661... |31-1021738 Annuity Investors Life Insurance Company...........cccoveeververeeveerersnenns OH.......... Great American Life Insurance Company...................... Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........
0uvees e [ 27-4078277| ........... (01 I [0 I Bay Bridge Marina Hemingway's Restaurant, LLC.............cccocovieieinnne MD.......... NIA.......... Great American Life Insurance Company...................... Ownership......... |...... 85.000 | American Financial Group, Inc. | ..... N........
0TS TR [ 27-0513333 Bay Bridge Marina Management, LLC............cooovervnrrrirninrnrireirnennenns MD.......... NIA........... Great American Life Insurance Company...........cc.co.e.... Ownership......... [..... 85.000 | American Financial Group, Inc. | ..... N........
0uevee e [ S 20-1246122 Brothers Management, LLC..........ccccovrnnesnieienseieeisseseessienens FLooiiins NIA......... Great American Life Insurance Company.............c........ Ownership......... |...... 99.000 |American Financial Group, Inc. | ..... A (U
0uves et [ 81-3737639 Charleston Harbor Fishing, LLC...........cccoevieieieieeceeese e SC. NIA.......... Great American Life Insurance Company...................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.......
[0S TR [ 47-5618395 GA Key Lime, LLC Great American Life Insurance Company...........cc.o.e.... Ownership......... [ ... 50.000 | American Financial Group, Inc. | ..... N........
0uvvee et [ 47-5618395 GA Key Lime, LLC.... Great American Insurance Company.........cc.cceeeveveenn Ownership......... |...... 50.000 | American Financial Group, Inc. | ..... N.......
LTS SRR [ 20-4604276 GALIC - Bay Bridge Marina, LLC.........c.cocriunrurrereenereeeeeineieieeiseeneenns MD.......... NIA........... Great American Life Insurance Company...........cc.coce.... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
0o e [0 R 31-1391777 GALIC Brothers, INC........coceiiiieeieieeiee e OH.......... NIA........... Great American Life Insurance Company...............cc...... Ownership......... ....100.000 |American Financial Group, Inc. | ..... \ S
0uvis e [ 26-3260520 Manhattan National Holding Corporation...............cccceeerevieeriencrsieennns OH.......... NIA......... Great American Life Insurance Company...................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (O
0084 | American Financial Group, Inc. |67083... |45-0252531 Manhattan National Life Insurance Company...........ccveueeererrerenrennenns OH.......... A Manhattan National Holding Corporation.............c.ccc..... Ownership ....100.000 | American Financial Group, Inc. | ..... N........
0..... . 152-2179330] .. . | Skipjack Marina Corp....... ... [IMD.......... NIA Great American Life Insurance Company... . | Ownership......... | ....100.000 |American Financial Group, Inc. | ..... N........
0..... 42-1575938 Great American Holding, INC.........c.eieverureeineenereieeeeseieee e OH.......... NIA American Financial Group, INC.........cccverrurenienrenrenniens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
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0o e [0 R 27-3062314| .. . | Agricultural Services, LLC..........cccccoevervivereerrirernne. . . . [NIA.. . | Great American Holding, Inc... . | Ownership......... |....100.000 |American Financial Group, Inc. | ..... N........ 0...
0084| American Financial Group, Inc. . 1310912199 American Empire Surplus Lines Insurance Company...........cc.cceeuruvnne. DE A Great American Holding, INC........c.cccoevieienirciereieninn. Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
0084 | American Financial Group, Inc. . 131-0973761 American Empire Insurance Company American Empire Surplus Lines Insurance Company.... | Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0..... 59-1671722] .. . | American Empire Underwriters, Inc.. American Empire Insurance Company. ..| Ownership......... | ....100.000 |American Financial Group, Inc. | ..... (U 0...
[0S OO URRPROROTR I | NSRRI DR GAl Australia Pty Ltd Great American Holding, INC........cocoverrereinieneneireineens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0o e [0 R AA-1784136 ........... (0 I Great American International Insurance Designated Activity Company.. | IRL Great American Holding, INC..........cccoevvvieveeeieiieinnns Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
0084| American Financial Group, Inc. |23418... | 73-0556513] ........... (01 I Mid-Continent Casualty COMPaNY............ccceuevereirirereirerssesieisesesenns OH Great American Holding, INC........c.ccoevieiiviciereiennnn. Ownership......... ....100.000 | American Financial Group, Inc. |..... N....... 0...
0084 | American Financial Group, Inc. [ 15380... |73-1406844 ........... (01 S | R O, Mid-Continent Assurance COMPaNY............c.ewereremerneenmesmeseesssssseneseees OH Mid-Continent Casualty Company...........cc.coverrenrenrenens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0084 | American Financial Group, Inc. | 13794... | 38-3803661 Mid-Continent Excess and Surplus Insurance Company.............ccoeeuee.. DE A Mid-Continent Casualty Company.........ccccoceeevrevevernnen. Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
[0S OO [ 30-0571535 Mid-Continent Specialty Insurance Services, INC........c.cocvvvvineerrerneen. Mid-Continent Casualty Company...........cccccoeeeerreneenen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo 0...
0084 | American Financial Group, Inc. |23426... | 73-0773259 Oklahoma Surety COMPANY.........cccceveevevrerereiereseessieses s ssssssenes Mid-Continent Casualty Company............c.cccvevererirunnnns Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
0uvvie e [ 34-1607394 National Interstate Corporation.............ccceveveeierenieiessese s Great American Holding, INC........c.cccoevierevirciereiennnn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (U 0...
LS TR [ 34-1899058 American Highways Insurance Agency, INC.........cccoeurevereereeneeenenens National Interstate Corporation.............c.cowreereerrrneereenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0uevee e [ S 31-1548235 Explorer RV Insurance AGeNnCY, INC.........cccvvieeinrinieinsinieiesssneieens National Interstate Corporation............ccoeuvevieieiriinnens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N....... 0...
0uvie e [ 98-0191335 Hudson Indemnity, Ltd..........cccceieriinirieeseceeseeeee s National Interstate Corporation............ccocueeriiirrrirnnnas Ownership......... ....100.000 | American Financial Group, Inc. | ..... N....... 0...
0neree e [ 66-0660039 Hudson Management Group, Ltd..........cc.oerverenrninrnrinrinssnsenseseennens National Interstate Corporation...............cewreereuerrnrernenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0..... 34-1607396 National Interstate Insurance Agency, INC.........cccocvvveveeirieieiesssieennes National Interstate Corporation...........cccoeveriiierrinnnnns Ownership......... ....100.000 | American Financial Group, Inc. |..... N....... 0...
0..... 36-4670968| .. . | Commercial For Hire Transportation Purchasing Group.. . . | National Interstate Insurance Agency, Inc.. ..|Management......| ........ 0.000 | American Financial Group, Inc. | ..... N........ 5.
0084 | American Financial Group, Inc. . | 34-1607395 National Interstate Insurance Company............ccccoeviveevriecreeereersieenenns National Interstate Corporation.............cccccoueverririvennnen. Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
0084| American Financial Group, Inc. . 199-0345306 National Interstate Insurance Company of Hawaii, Inc.... National Interstate Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
[0S PR [ 43-1254631| .. . | TransProtection Service Company. . | National Interstate Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... Yoo 0...
0084| American Financial Group, Inc. |41106... |95-3623282 Triumphe Casualty COMPANY........cccocerieieiinieessese s eesnsenees National Interstate Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
0084 | American Financial Group, Inc. [21172... |86-0114294 Vanliner Insurance COmMPaNY...........ccuereerreeernerneeneeeessesseeseesessessssseenns National Interstate Insurance Company...........ccc.ceceue.. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo 0...
0 e [0 R 20-5546054 Safety Claims & Litigation Services, LLC..........cccoeevvieecicevirereeenes National Interstate Corporation.............cccccoueevererrivernnen. Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
0uvees e [ 46-4570914 Safety, Claims and Litigation Services, LLC.........cccoovvveriviercrrcieiennes National Interstate Corporation............ccoeeeriiierrirnnnas Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
0084 | American Financial Group, Inc. [22179... |95-2801326 Republic Indemnity Company of AMETiCa...........ovverrrrerrenernrereereerneeneens Great American Holding, INC........co.coverrerrinrenrerrinincenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0084| American Financial Group, Inc. |43753... | 31-1054123 Republic Indemnity Company of California.............cccoevriereniinrnnnnns Republic Indemnity Company of America...................... Ownership......... ....100.000 | American Financial Group, Inc. |..... N....... 0...
0uves et [ 59-1683711 Summit ConsSUItNG, LLC........ovieeieiiieieiceee e Great American Holding, INC. ......c.ccoevvvevevirciereenae, Ownership......... ....100.000 | American Financial Group, Inc. | ..... N....... 0...
[0S TR [ 59-3385208 Heritage Summit Healthcare, LLC.........cocovvvereneneininsseessssseseiens Summit Consulting, LLC.......ovvrvrererrrrereereneiseieieeens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0uvvee et [ 59-3409855 Summit Holding Southeast, INC..........ccoervieieesieee e Great American Holding, INC. ......ccocoevieievieiereennns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N....... 0...
0084 | American Financial Group, Inc. . |59-1835212 Bridgefield Employers Insurance Company...........cocoereereeneeneeneneeneenns Summit Holding Southeast, INC..........ccovvrinienerrincn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
0084 | American Financial Group, Inc. . 159-3269531 Bridgefield Casualty Insurance Company............cccccvvevereveersiveesennnnenns FL A Bridgefield Employers Insurance Company................... Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........ 0...
0084| American Financial Group, Inc. . 131-0501234 Great American Insurance COMPaANY.........ccccueurivereererseienessseseseseens OH RE........... American Financial Group, INC.........cccoveuvieiereiriiennnn. Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
0..... 31-1463075 American Signature Underwriters, Inc Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo 0...
0..... . 159-2840291| .. . | Brothers Property Corporation..... Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... (R 0...
0..... 25-1754638 Brothers Pennsylvanian Corporation.... Brothers Property Corporation.............cocveeeceneereernenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
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0..... . 159-2840294| .. . | Brothers Property Management Corporation DS.. Brothers Property Corporation........ . |Ownership......... |....100.000 | American Financial Group, Inc. | ..... N........
0..... 20-4498054 Crescent Centre ApartmeNts...........c.cevieieeiererieeesse e Great American Insurance Company............ccceevvveveenes Ownership......... ....100.000 | American Financial Group, Inc. |..... N........
0..... 31-1277904 Crop Managers Insurance AGeNCY, INC........ccooerverrerrereeenrneereenesnseneeneens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0..... . 131-0589001| .. . | Dempsey & Siders Agency, Inc........ . Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... (U
0..... 31-1341668 Eden Park Insurance Brokers, INC..........ccvveeeneirinneincinineneseneineens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (R
0o e 0o [ eerveeereiees | e, (0 I 0 El Aguila, Compaiiia de Seguros, S.A.de C.V......cccoeeviveevieeineens MEX........ Great American Insurance Company............cccoecvvveevnne Ownership......... ....100.000 |American Financial Group, Inc. | ..... Yoo
0uvvie et Ouverveene [ erveerieieenes | e (01 I 0 Financiadora de Primas Condor, S.AA. de C.V.......cccoevieievcvieieiceins MEX........ El Aguila, Compafiia de Seguros, S.A. de C.V............... Ownership......... |...... 99.000 |American Financial Group, Inc. | ..... N.......
[0S RN [ S 39-1404033| ........... [0 I [0 I Farmers Crop Insurance Alliance, INC.........cccovuvrnrneirrernrensneereinsennenens KS....o... Great American Insurance COmMpany..........c.veererrerenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0o e [0 R 13-3628555] ........... (0 I 0 FCIA Management Company, INC..........ccceeieeniveererieeesee e NY..oooonne Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ..... A S
[0S OO Oureeeee [ | e (V1 I 0 Foreign Credit Insurance ASSOCIALION............c.ocurereereerrereireeneireeeseereines NY..ooonienee Great American Insurance Company Management...... | ........ 0.000 | American Financial Group, Inc. | ..... |\ IS
0o e [0 S 81-0814136| ........... (0 I [0 GAI Mexico Holdings, LLC........c.cevviverieireeeceteeteece e sesssaenens DE.......... Great American Insurance Company............ccceevveeverenes Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........
0uvvie e [ 31-1753938| ........... (01 I 0 GAl Warranty COMPANY.........c.cuemreriereiriieeeissiesesssssse s sessssenees OH.......... Great American Insurance Company............cccoeeveveenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (U
LS TR [ 31-1765544| ........... (O] I 0 GAl Warranty Company of FIOFda............cocrrerrerernienrereieieeiseiseeseennenns FLotriiin GAl Warranty COmpany..........c.ceeeeenerneeneersenesneeneeees Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
0uevee e Ouveveene [ ervrvrrereienies | cevreinns (O] I [0 IS GAl Warranty Company of Canada INC...........ccceveueieeinnnieieiniinsinnenne CAN........ Great American Insurance Company...........cccevvevevnenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (R
0uvie e [ 61-1329718 Global Premier Finance COMPaNY...........coeeveveieveeerersisseeeeissienens OH.......... Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yo
0neree e [ 74-2693636 Great American Agency of TeXas, INC......c..ocvrrernrreieiesnsiseesseseeenns L, S Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0084| American Financial Group, Inc. |26832... |95-1542353 Great American Alliance Insurance COmpany..........cccevvvereeererrersenns OH.......... Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc. |..... N.......
0084 | American Financial Group, Inc. | 26344... | 15-6020948| .. . | Great American Assurance Company.............. ..|OH.......... Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N........
0084 | American Financial Group, Inc. | 39896... |61-0983091 Great American Casualty Insurance Company............ccccceveeevvivevereennens OH.......... Great American Insurance Company Ownership ....100.000 |American Financial Group, Inc. | ..... N........
0084| American Financial Group, Inc. | 10646... | 36-4079497 Great American Contemporary Insurance Company............cccoverveienne OH.......... Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc. |..... N........
0084 | American Financial Group, Inc. | 37532... | 31-0954439 .. . | Great American E & S Insurance Company............. . .. |DS... Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N........
0084| American Financial Group, Inc. |41858... |31-1036473 Great American Fidelity Insurance Company Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc. |..... N........
(0TS OO [ 31-1652643 Great American Insurance Agency, Inc Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0084 | American Financial Group, Inc. |22136... | 13-5539046 Great American Insurance Company of New York Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ..... N........
0084| American Financial Group, Inc. | 38024... | 31-0974853 Great American Lloyd's Insurance Company..........c.ccoeeevererevrererennns Great American Insurance Company............ccceeevveveenes Other....coevieees [ e 0.000 | American Financial Group, Inc. | ..... N........
0TS TR [ 31-1073664 Great American LIOYd'S, INC........c.veeerienrerririneneieseneeeesseeseese s Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... (R
0uevee e [ S 31-0856644 Great American Management Services, INC.........oveeerenreieineenisnnns Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (U
0084| American Financial Group, Inc. | 38580... |31-1288778 Great American Protection Insurance Company............cccccevveviirienenne Great American Insurance Company............cccccevvevennes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.......
[0S TR [ 31-0918893 Great AMErCan RE INC........ccuvueeierinrireieesssiese st sssesessssenens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0084| American Financial Group, Inc. |31135... | 31-1209419 Great American Security Insurance COMPany.........cccovvveevrrerereennnens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.......
0084 | American Financial Group, Inc. |33723... |31-1237970] ........... (V1 I [V I Great American Spirit Insurance Company............oc.ereereunreseeneeneereenes Great American Insurance COmMPany...........c.oeeevereereenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
0o e [0 R AA-1120817 ........... (0 I 0 Insurance (GB) LIMIted...........cocererrieriicesiee e Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ..... \ S
0..... 59-1263251 Key Largo Group, INC.....c..ccieieiinieeiseieieseiesiese s sessssenens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (O
0..... 871850814 PLLS Canada Insurance BroKers INC............cvveererrurenernrensesesnsensennennns Great American Insurance Company Oownership......... [ 49.000 | American Financial Group, Inc. | ..... Yoo
0..... . 131-1293064/ .. . | Professional Risk Brokers, Inc.. Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... (R
0..... 31-0686194 One East FOUM, INC........coriuieernieneic e American Financial Group, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
2 3 4 5 6 7 8 9 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group| Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0..... . 1310883227 .. . | Pioneer Carpet Mills, Inc.. NIA.. American Financial Group, Inc.... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N........ 0...
0..... 31-1119320 TEJ HOIAINGS, INC..ovoveeeee s NIA.......... American Financial Group, Inc. Ownership......... ....100.000 | American Financial Group, Inc. |..... N........ 0...
LS PR [ 31-0728327| ........... (U] I [0 IS Three East FOUh, INC.....oveviiiecrerce s NIA........... American Financial Group, INC.........ccovvurrerenrenrerniniens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N........ 0...
Astel 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 June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1

Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
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 - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. 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..........

..54,663,286
..13,562,948

..44,600,452
..53,573,798

A 049 737

(910)] ..

................................. 6.806

DETAILS OF WRITE-INS

3401.

Collateral protection......

2,591,972

3402. Supplemental unemployment... ...671,001
BAD3. bbbt | etbes bbbttt 0
3498. Sum. of remaining write-ins for Line 34 from overflow page. | e 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......coiiuimiuiniiinrinsinsisnnnians | serssmsssmessnsssneceens 3,262,972
PART 2 - DIRECT PREMIUMS WRITTEN
2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1.
2. Allied lines....
3. Farmowners multiple peril
4. HOmMEOWNETS MUIPIE PEIL.........cvieieiiiieiciciee ettt esssnss | evsesssessesses s ses s sssessesnaas 1,243
5. Commercial MUIPIE PEFl.........covviveieieieieieces et | eree 17,666,797
6. Mortgage guaranty
8. Ocean marine 30,005,718 ....56,497,639
9. INIANA MAMNE......oeoieeieeiieiieiieeiee ettt enstnnes | e ...6,413,287 12,381,396

. Auto physical damage......

. International..
. Warranty.
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

. Financial guaranty.........cccccoeueevevercunnnnns

Medical professional liability - occurrence....
Medical professional liability - claims made..

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
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..........

...9,856,916

...1,341,296

...6,935,639

22,039,012

.29,080,997
N

2.895.935
84,276,665

3401.
3402.
3403.
3498.
3499.

Collateral PrOtECHON. ........cvucvecieie e
Supplemental UnEMPIOYMENL..........c.cciueieieiiie e
Sum. of remaining write-ins for Line 34 from overfiow page.
Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

2,679,531

2,919,656




Statement for June 30, 2017 of the G REAT AM ERICAN INSU RANCE COM PANY

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

10

1 2 3 4 5 6 7 8 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 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 2017 LAE Reserves on Reserves on Claims 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 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 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 (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof....co. | coovvverersiennans 559,411 | oo 893,868 | ....ccooeruean 1,453,280 | cooverireen. 120,840 | covoovreveccias 1,719 | oo 122,559 | oo 523,303 | oo 2,746 | oo 792,221 | o 1,318,270
2. 2015, s [ 175,308 | oo 302,054 | oo 477,362 | oo 63,812 | oo 3,090 | i, 66,901 | .ooovveererae, 147,629 | oo, 11,014 | 0 251,567 | e 410,210 | oo, 36,133 | .o (36,383) | ..o (251)
3. Subtotals
2015+ Prior....cco. | cooeerieeriiicienns 734,720 | .o, 1,195,922 | ...cocvevees 1,930,642 | .ooovevins 184,652 | ..ovcvveceiand 4809 | .o 189,461 | ..o 670,932 | .o, 13,760 | .................1,043,788 | ..........c....... 1,728,480 |.................... 120,864 |.......ccecn.. (133,565)
4. 2016 | e 33449 | .o 563,744 | oo 898,238 | ..o 185,933 | oo 25508 | oo 211441 | oo 221513 | oo 14870 | oo 394577 | 630,960 |..cccooverrrrrnnn 72,951 |, (128,788) | ..o (55,837)
5. Subtotals
2016 + Prior........ | cooveereereennas 1,069,214 | .o, 1,759,666 | ....cccoovueee. 2,828,880 | ....ccocrrirnaens 370,584 | oo 30,317 | v 400,901 | oo 892,445 | ..o 28,630 | ..o 1,438,365 | v, 2,359,441
6. 2017 s [, 0.0 S P .0 ST P D0, T D XXX roerierens | eevrerissessissnes 143,010 | oo, 143,010 |..coovrrenee D0, S 217,163 | o000 292,222 | o 509,385 |...cccoovnnnee .0 SN R 0.0 T PR XXX i
7. TotalS....ccveeees | v, 1,069,214 | ..cooovveree 1,759,666 | ......cccvueeeee 2,828,880 | ..ccovvverernne, 370,584 | ..o 173,327 | oo 543,912 | oo, 892,445 | .o 245793 | ..oooviieee 1,730,587 | o 2,868,826 | ........ceoovnee. 193,815 | .o (262,353) | ..oovvvverrerernns (68,538)
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 Line 7 Line 7 Line 7
Policyholders | .oovevvveeeee 1,998,867
| P 18.127 % | 2. oo (14.909)% | 3. ..covvvveve (2.423)%

Col. 13, Line 7

Line 8

4 s (3.429)%




statement for June 30, 2017 ofte. GREAT AMERICAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> w N

Bar Code:

*1 6 6 9120174 9000002 =

*1 6 6 9120173650000 2

Q15

Response

NO

YES

NO

YES




Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Funds held as COllAteral...........ccoviereriieiieseeeisesiseesssssseessssssesssssessssssessssssessssesessnns | svensssesennesnn@ 15804270 | covviviceeiiiiesieieieneeennn0 | i 21,864,270
2505. Equities and deposits in pools and associations... ..7,146,930
2506. Other assets and reCEIVADIES...........c.rirererrirrrereere sttt
2507, INtANGIDIES. ... vveiciricc e
2597. Summary of remaining Write-ing for LiNE 25........oiirisuninriisisissessessssssessessssenssssssssesessessesas
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. AmOrtization Of INEANGIDIES. .........c.uevvcieiicccis bbbttt b st ensens | svessssesiesaenes (663,228) ..o (828,128)( ...oovevvveee. (1,491,356)
1497. Summary of remaining Write-ins fOr LINE 14.........oi ittt sttt | sbsesesssnsseseens (SR I24:) ] - (828,128) ..o (1,491,356)
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
58004. VGB BRITISH VIRGIN ISLANDS [ ... XXX. | cooovverrrrerrererineineeen0 | e | eeveeiesiseccissieeinenen0 [0 | e, (0 0
58005. DEU GERMANY.........cccovvrvmrvreens | eeee XKX. [ eiiieiiiieeenennn0,824 | e 0 | cceseieeenn0 |0 s 139,497 | oo 63,685
58006. HKG HONG KONG, SPECIAL AL| ..207,491 | ...
58007. GTM GUATEMALA...........ccoenene.
58997. Summary of remaining write-
ins for Line 58 from overflow....... | ..... XXX | v 40,824 | oo [ (34,513) | oo, 0

Q16




Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.

Current year change in encumbrances
Total gain (loss) on disposals............

Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

Deduct current year's depreciation

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

Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................... 58,240,298

................................... 53,840,509

2,605,804

....58,240,298

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.

Accrual of discount.............cceevivnne

Unrealized valuation increase (decrease).

Total gain (loss) on disposals

Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest.

Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total valuation allowance.............ccccvuereereennenee
. Subtotal (Line 11 plus Line 12).......ccccovrvrrrureenns
. Deduct total nonadmitted amounts.....................
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

................................. 233,765,374

...25,000,000
1,233,401

................................. 204,662,776

....80,433,564
..8,800,581

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.

Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...

Deduct current year's other-than-temporary impairment recognized........

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted amounts.....................
Statement value at end of current period (Line 11 minus Line 12)

................................. 315,200,183

95,136

................................. 184,800,178

61,215,732
109,938,952
.0
.0
......3,330,074

.357,719,195

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 of prior year

Cost of bonds and stocks acquired
Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year's other-than-temporary impairment reCOgNIZEd...........ccuevevevrieieieirieeeese et nas

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

4,232,293,422
640,535,698
11,300,125
.(111,727,271)
176,376,972
1,019,433,286
..... 6,378,464
255,749
.............. 7,152,203

....... 4,098,548,120
1,109,827,953
................................... 13,732,882
.................................. (65,953,312)
73,207,840
956,215,431
.....9,843,611

3,916,070,742
15,233,993

3,900,836,749




Statement for June 30, 2017 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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted 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)-ereereereeree ettt ettt ensies | sieesseesseessenssnnees 2,762,853,956 | ...ovvvrrrrirriinnns 477,795,279 | oo 526,957,781 | ..ovoerieieeieiies 20,479,614 | .oovvvri 2,762,853,956 | ...coovvvrririnnns 2,734,171,088 | ..ooeeeeeireireeeeieniens | e 2,730,524,030
2. NAIC 2 (@)t | eriesieni s 359,441,322 | ..vverrrnrieiens 13,684,033 | ..o 18,885,527 | ..ooevoeireieieies (17,639,035) | ..ocvvevrrirrireinnes 359,441,322 | ..o 336,600,793 | ... | e 292,317,322
NAIC 3 (8)- vttt | eebieesnes s nes et nees 52,788,482 | ..coovvvrirrierieiieen 2,899,500 | ..vvurvrrirrrirrineiens 7,333,522 | oo 897,307 | oo 52,788,482 | ...vvvvirrirriniinns 49,251,787 | oo | ceereiseisseiseneees 49,699,366
NAIC 4 ()-vuvrerrereeereiieeiseteises sttt ettt ss st snssessenes | sessessessesssnsssssessenens 18,703,646 | ..vooveeeeeeeieiieriseieinns 536,156 | .ovoverevrrereireieirenins 5,843,841 | oo (165,141) | oo 18,703,646 | .....oocvvrriricrirene 13,230,820 | ..ooveeierieiieineeneieeieeieeieees | e 17,480,897
NAIC 5 (B)- 1.ttt | esssessssesesssse e eeees 9,572,912 | oo 5,756 | oo 520,086 | ..oooveriererirriireinnes (1,037,629) | ..covvnivrieriieiene 9,572,912 | oo 8,020,953 | ..o eens | et 11,855,422
NAIC B (B)- .. veveereireireise ettt | ersens st st enes 16,668,610 | ..ooovvcirrieiniiniiiniinens 160,317 [ oo 1,205,724 | oo 483,971 | s 16,668,610 | ..ovevverieniiciiens 16,107,174 | oo sessisenienes | ceeeissisnisnesninees 15,200,159
TOtAl BONGS. ...ttt | eonsinnsseni s 3,220,028,928 | ....covoviiriiniiens 495,081,041 | oo 560,746,481 | ...oviiiiiiieriiinas 3,019,081 | .o 3,220,028,928 | ...oviviiriiiniinns 3,157,382,569 | ...ooiviiiininiii s (] P 3,117,077,195

20IsO

29,645,631 | ..o 0 [0 | 150478 | 29,645,631 | ...ovvvriirierici 29,796,109 29,242,949

NAIC 2.t | srieis s 147,155,060 | .....cocvoerrriciciriinna 923,200 | ..ooooiiirireirisisreens (U R 4,183,961 | ..o 147,155,060 | .....ccoovvverricnane 152,262,221 | ..o | e 139,677,489

10, NAIC 3e s | e 33,153,006 |....ccocvmririiciniins 0 [ LU 2,503 | .o 33,153,096 | ...cooovviriiniiniinis 33,155,599 | ..o | s 32,935,618
110 NAIC A | s 7,549,502 | oo 4,010,519 | .o (U (3,246,758) | ......oouvvvrriiricrinens 7,549,592 | oo 8,313,353 | i | s 10,647,652
12, NAIC Be. st niens | etienie et 2,899,707 | ..o [0 IO 3,242,258 | ... 3,246,758 | ..o 2,899,707 | oo 2,904,207 | oo | e 2,000,000
130 NAIC Bt | et 0 [ 0 | 0 [ 0 | 0 | 0 | e | e 0
14, Total Preferred SOCK..........ccouiuiriiiiiiiisicsssisnsceisrscns | s 220,403,085 | ....oooiiciciciian 4,933,719 | oo 3,242,258 | ....oiiiicic 4,336,942 | ..coovviiicicie 220,403,085 | ....cccooviiiiiiiiinas 226,431,488 | ..o [0 214,503,708
15.  Total Bonds and Preferred StocK.........oviiiiininiiniiniisisssnisnisnins | ceneeniienesenesnenas 3,440,432,013 | ..o 500,014,760 | ...ccoovvviriiiiiinns 563,988,739 | ..o 7,356,023 | ..o 3,440,432,013 | ..o 3,383,814,0567 | ..o [ R 3,331,580,903

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18§.....247,687,225; NAIC2S§............ 0; NAIC3S.... 0; NAIC48...137,825; NAIC5S............ 0; NAIC6S...... 0.




Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrieriernerienes | s 247,825,050 |......ocorvvrenne )3, SN O 247,825,050 |...cooovverrrieriririenienn. 802,837 | ..o 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccviveieiriieireieiseese et sssssntenss | sessssessessessssssessessssessenss 365,757,816 | oo 178,754,976
2. Cost of short-term iNVeStMENtS ACUINEA............cveieiveiiiiciieeicee ettt benasas | ebeesssestessssssesse s sensesans 593,254,124 | c.oovreereeeen, 1,898,737,840
3. ACCIUAL OF GISCOUNL.......ouviiiii bbb | Shatis s 0 [ o 0
4. Unrealized valuation iNCrEASE (AECTEASE).........ruuurerereirrerreerreseeseeeeessesseessesseessssssssessesssessesssssessessessessessessssssessessnsnnss | soessssssssssssssssessessssssessessassnsssessasssnssn 0 | et 0
5. Total gain (I08S) ON QISPOSAIS.........c.coiueviiieiriiicteieiee ettt bbbt b et s bt s s b st esss s sassetassnaes | ebessssessssssessssesessssesesssebesnseaasnaebenanl 0 [ e 0
6. Deduct consideration received 0N QISPOSAIS............ccuiueieiciiieieieie sttt sttt b bbb bbb ssenas | sbsesinsestes s st en s ben s sans 711,186,890 | ..cvvveiveveeecciee 1,711,735,000
7. Deduct amortization Of PrEMIUML..........cccviiuiiiiieiics ettt b st bes s s sssebnnens | 4ebessssesssassesessesessssesesssebessnsesesnaebnen 0 [ oo 0
8. Total foreign exchange change in book/adjusted CarTyiNgG VAIUE.............cueiiurerireiineireieeeseere e et ssesssstessness | sessaseessssesssessessesssessessessasssessessaneseses L0 PO 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceururirrieieiririeieiseeeee e eeseseeenes | srseessssssesssessssssssssssssssssnseesessnsensssssens 0 ] o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccceviririereieinieiieesisseieinies | eiveissiesiessssesse e ssssssenees 247,825,050 | ..oovvvrieeeeens 365,757,816
11, Deduct total NONAAMItEd @MOUNLS...........c.riiirieeieie et nses | fenbsessenssns st 0 [ e 0
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......cuoiiiiiiiiieieiisiisiesssestsisssesseessssssesesssssssessansssssssnes | esssssssessessssessessessssssasse 247,825,050 | ..o 365,757,816
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

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, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas 764,278
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ 0
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt 0
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i (3,838,519)
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn (3,838,519)
AAMOTHZALON. ...t o8£8R e 0
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML........c..cirieeeis bbbttt 0
Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt (254,922)
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt 509,356
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb 0
Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas 509,356

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.vuururerirereeeseesessssesessssssssessessssssessessssssessesssssssssessassssssessessssssessesssssessessanssessassnssnssessons 17,387
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s 110,644
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccceveeeee. 0
3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee (11,163)
3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns 17,387 (28,550) (28,550)
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............c.cccevevenee 0
3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee 0
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas 0 0 0
SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......cuieieiiiiiteieteteie ettt ettt st s 8 e s 484 s st s b b2 st b bbb bttt (28,550)
Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns (253,288)
Less:
4.21 Amount used to adjust basis of hedged item.........cccoovvrrrrrirnennee 0
4.22  Amount recognized (253,288) (253,288)
SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.uuriuieeeeieiieeeseieisessssts e sssseseese st essss e ssessas s ssss s e s es s s a8 s et e84 2 88428428 R 2RSSR E e E e en st en e 0

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

5.1 Total gain (loss) recognized for terminations in prior year..............cccccovevviererennee. 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt 99,481
DedUCE NONAAMILIE BSSES..........ieuiiiiiiiiicii bbb bbb 0
Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt 99,481
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Statement for June 30, 2017 of the GREAT AMER'CAN INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 509,356

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns (11,163)

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 498,194
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 512,231

5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (14,038)

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0

Fair Value Check

7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 509,356

8. Part B, SECHON 1, COIUMN 13......oiiieicicteies ettt et a sttt et ettt en st s e sen s sanes (11,163)

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 498,194
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 512,231

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (14,038)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 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 28,850
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 332,600
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
............................................ 66,176,335
............................................ 50,268,335
............................................................ 0
............................................................ 0

............................................ 57,301,729 | ..o 94,665,347
............................................................ O OO |
............................................................ L OO SORO |
............................................................ 0 | o0
............................................ 59,142,941 | .ovorreerin...06,176,335
............................................................ O O OO PROPOOON |

............................................ 66,176,335
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

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. covvveeeeeeeeeeeee s MO.. | 11/30/1999.... | Worldwide Building, St. LOUIS..........cccovverereererrernnee. 0 L0 TS R 0
Building, Land, and Improvements.............ccccoocvviininriieiniinninns Charleston SC... | 05/01/2002.... | Charleston Harbor Resort and Marina 0 (0 OO 0
Building, Land, and Improvements.. Stevensville MD.. [05/11/2005.... | Bay Brge MarNG.........cvuerrrrrireiriiriresisisiesie s essesssessssessse s ssssssessesssssenses 0 0 .0
Building, Land, and Improvements.. Whitefield..............cccoevrvrecieicceicnn NH... | 06/02/2005.... | Mountain View Grand Resort LLC...............cccooevvvrrererecccriicrerne 0 0 .0
0199999. Totals 0 0 .0
0399999. Totals. 0 0 .0

Showing aII Real Estate DISPOSED Durmg 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./AC.V. Changein | Encumbrances on| 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

NONE




Statement for June 30, 2017 of the G REAT AM ERICAN INSU RANCE COM PANY

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

SCHEDULE B - PART 2

2030

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
Marriott Lincolnshire.........ovvvvsieevnnissiniinnisninnins | LinCOINSHIFE......cvoevirireisisrie e | L | 01/28/2016.... | oovvvreririrereiniienens 5.273 0 e 1,233,401 | .o 27,700,000
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All OfhET. ...ttt stk oebsesb b s bbb enenins | cennes XXX.vvone XXX 0 ] e 1,233,401 | .o 27,700,000
Mortgages in Good Standing - Mezzanine Loans
ARISOUIE......o.vveevveceveeeceeeecee e | Christiansted...............ccccccoveereeereeeeeeieceeene, 25,000,000 34,722,222
0699999. Total - Mortgages in Good Standing - Mezzaning Loans..........ccouiiiniiiinniniinniisinnienes 25,000,000 34,722,222
0899999. Total - Mortgages in Good Standing... 25,000,000 62,422,222
3399999. Total Mortgage: 25,000,000 62,422,222
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 18
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
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -|Exchange Change Interest on Gain (Loss) on Total Gain (Loss) on
Loan Number State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal

Mortgages Closed by Repayment
Chase Park Plaza Hotel........ |St. LOUIS.....corvenes | ......... |08/1 1/2014.... | 06/05/2017.... | .cocoovvinvienns 14,529,978 0 (V] [ 0 0 0 [ e 14,529,978 | ......... 14,529,978 | ..o 0 0
0199999. Total - Mortgages Closed by REPAYMENL..........c.veimiiierieeieei s covessnseesessnsesseesees ...14,529,978 0 (I 0 0 0] e 14,529,978 | ......... 14,529,978 | ..o 0 0
Mortgages With Partial Repayments
Biltmore Hotel.............cccooune Coral Gables................. B 08/13/1999.... | 06/12/2017.... 60,910 0 0 .0 0 0 0 ..60,910 0 0
Dixie Terminal Corporation.... | Cincinnati...... .112/30/2008.... | 06/26/2017.... 79,441 0 0 0 0 0 0 ..79,441 0 0
Embassy Suites New Orleans| New Orleans...........ccvvvrnrrveneinennenenersnnenssssnsnnesssnens | B [ 10/25/2012.... | 06/12/2017.... 66,239 0 0 .0 0 0 0 ..66,239 0 0
Franklin Marriot Cool Springs | Franklin...............c.oueeeeeriineeneeenineenernssssensensseeseeeneens | TNuteinseiseis | cevveens 09/24/2014.... | 06/12/2017.... 97,230 0 0 .0 0 0 0 ..97,230 0 0
Highland Dallas .| Dallas .112/18/2015.... | 06/12/2017.... 36,083 0 0 0 0 0 0 ..36,083 0 0
McHenry ROW.........cccvevvenes | BAIIMOTE...oecieviicccniereecscessisensenieneseeennes | MDoccicncs | e 06/29/2012.... | 06/12/2017.... 65,791 0 0 .0 0 0 0 ..65,791 0 0
Miami Beach Marina.... B 11/22/12011..... | 06/12/2017.... 88,776 0 0 .0 0 0 0 ..88,776 0 0
One East Fourth Inc. . .1 12/30/2008.... | 06/26/2017.... 247 447 0 0 0 0 0 0 247 447 0 0
Palomar Commons.. L CarlShad. ... | CAueiiiciiens | e 10/17/2013.... | 06/12/2017.... 38,760 0 0 .0 0 0 0 ..38,760 0 0
Xactware Office Building....... Lehi s 02/24/2014.... | 06/12/2017.... 60,755 0 0 .0 0 0 0 ..60,755 0 0
0299999. Total - Mortgages With Partial Repayments.. ....841,432 0 0 0 0 0 0 0 0
0599999. Total Mortgage: ...15,371,409 0 0 .0 0 0 0 0 0
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Statement for June 30, 2017 of the G REAT AM ERICAN INSU RANCE COM PANY

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

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

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated

000000 00 0] Global Premier Finance Company LOC . . .| CINGINN....ccs s [oH... | Global Premier Finance Company... 12/30/2015.... 0 0
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated... 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 O|ExWorks Capital Fund I, LP................. Chicago IL...... ExWorks Capital Fund I, LP 04/17/12017.... | ... ....2,700,000

000000 00 O|ExWorks Capital Fund Il Parallel Vehicle, LP............cccoooirrirerreneseeeereeseeeens Chicago IL...... ExWorks Capital Fund Il Parallel Vehicle, LP............ocoovennirrneesereseeees 06/22/2017.... | .... ....1,500,000

000000 00 0| Industrial PIPING INC......couvvverviererrniieiiriiessieiesiseienieiees Charlotte........coeevvrrerieceiiee NC.... | Industrial Piping INC........ccrvvvivrrnrnircriniinns 12/01/2016.... 0

000000 00 O|NB Private Equity Credit Opportunities Fund LP..... [ NEW YOrK....ooeeceeeeceene NY.... [NB Private Equity Credit Opportunities FUNd LP............ccccovirrincnncrnreresceenes 06/07/2017.... 73,221

000000 00 0] Yukon Capital Partners Il L.P................ Minneapoli MN... | Yukon Capital Partners Il L.P. 07/17/2014.... 0 .
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFIlIGEED. ... ovviriiiriiiieiisiiiisiisiiins oot st assensensaees [ I 4,273,221 | oo 344,586 | ..o | 0. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0|Bridge Growth Partners L.P..........ccccocuuriveiiniinerinnniniiiniins New York .| Bridge Growth Partners L.P...........ccccccoceeniiunce 07/15/2014.... 3 0 50,491

000000 00 O|Bridge Growth Partners- Accedian Holdings, LLC New York . | Bridge Growth Partners- Accedian Holdings, LLC............. 05/19/2017.... | oo (01 [P 3,023,836 | .o 0

000000 00 0|Channel 51, LLC.......... Washington | ChANNEE 5T, LLC ..ot 04/29/2016.... 0 (V18 O 724,463

000000 00 O0|Cintrifuse Early Stage Capital Fund I, LLC Cincinnati . | Cintrifuse Early Stage Capital Fund I, LLC 04/29/2013.... 1 0 30,213

000000 00 OEnergy Impact FUN LP..........cccoovrunimnirernrneerisereeeeeees New York .| Energy Impact Fund LP...........coovviriniiincenns 05/19/2017.... | coverrenencd (0 O 624,879 | .o 136,547

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

000000 00 O|Harvest Intrexon Enterprise Fund I, LP . . .... | San Francisco... . . | Harvest Intrexon Enterprise FUNG |, LP.........coviiiiiieccceeseseeeeeeisnene 09/04/2015.... 0

000000 00 OL-A Saturn ACQUISIION, L.P........coiviiieirieeirieeiece e Philadelphia............c.ccccoeerrierrirenns . | L-A Saturn Acquisition, L.P........ccccceerreiernereieiinnnne 01/16/2015.... 0

000000 00 OfLLR Equity Partners IV, L.P.. Philadelphia.. . | LLR Equity Partners IV, L.P 03/14/2014.... 0

000000 00 O|Medley Credit Opportunitiy Delaware Fund, L.P.. .| New York . | Medley Credit Opportunitiy Del FUNG, L.Pece e 07/15/2016.... 7

000000 00 0|Medley Real D (Annuity) LLC New York .| Medley Real D (AnnUity) LLC.........ovuiiireieiieiiciierisrisesiesiiesienisesssisssiesienies | svesensinsiones 03/21/2016.... 3

000000 00 0|NB Secondary Opportunities Fund IV L.P. New York .| NB Secondary Opportunities Fund IV L.P. ..o 04/19/2017.... | oo 0

000000 00 0|NB Strategic Co-Investment Partners [l L.P. ..........cccoveiirirnvinininincresseeeis NEW YOrK.....oouereririceerierseieines . | NB Strategic Co-Investment Partners Il L.P. 01/28/2016.... 3

000000 00 O0|OLG Investment Partners, L.P. Atlanta | Lucas Group IP, LP (OLG) ... sssssssssessessssssssessessans 09/27/2013.... 0

000000 00 O|PWP Growth Equity Fund I LLP... New York .| PWP Growth Equity Fund | LLP... 08/20/2014.... 3

000000 00 0|Snow Phipps I, L.P. ..... Wilmington.........cccvvvvniicincicis [ SNOW PRIPPS 1, LP. oo 01/08/2010.... 3

000000 00 O|Solamere Capital Fund II, LP Boston .. . | Solamere Capital Fund II, LP 08/19/2013.... 3

000000 00 0|Solamere Capital Fund II-A, LP Boston .. . | Solamere Capital Fund II-A, LP 08/19/2013.... 3 0 98,700

000000 00 O] Tritium Partners, LLC........cocoviiiiiiniiinssisnssiscsenisnisnenes Austin... . | Tritium Partners, LLC........cccovniininiiiiiniinines 06/26/2015.... 3 0 42,525
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted.......... oo ottt nenes I [T 3,748,715 | ..o 2,838,049
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O|L-A Laramar Urban Neighborhood Fund, L.P..........ccceiiniiinineeenseeeseiee Philadelphia...........ccccooeurrriniirnnins . | L-A Laramar Urban Neighborhood Fund, L.P..........ccoooiririrrrirnneeerserescnenes 10/15/2015.... 0 0

000000 00 0|Lubert-Adler Real Estate Fund VII-B, LP Philadelphia . | Lubert-Adler Real Estate Fund VII-B, LP 04/07/2017.... | coverevennn (VI IR 2,083,333

000000 00 0|Park Meadows CO Investors, LLC... . | Denver.. . | Park Meadows CO Investors, LLC... 02/28/2017.... 0 0 217,924

000000 00 0|PRCP-Bucks Partners, LP........ Philadelphia.. . | PRCP-Bucks Partners, LP 04/25/2017.... (U I 200,000 6,271,837

000000 00 0|PRCP-Dallas Four Partners, LP...........cccovuvrivrirerinrinnenes Dallas . | PRCP-Dallas Four Partners, LP............... 11/06/2015.... 0 0

000000 00 0|PRCP-Raleigh | Partners LP. Raleigh .| PRCP-Raleigh | Partners LP 04/2012017.... | cevoevernnn (1 O 100,000

000000 00 O|TRG Southgate, L.P......cccvvieriieiieieieinisiisessesseienns Dallas TX.... | TRG Southgate, L.P.......cc.ccoovrrviiriirriniienienns 11/09/2016.... 0 0

000000 00 0O|Water Street O'Connor, L.P............ Atlanta . | GA.... | Water Street O'Connor, L.P 10/26/2015.... 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..............coooiioioioiiiiiiiiis ittt nes [ 2,383,333
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O|GAKEY LIME,LLC......... Gurnee . |IL..... GA KEY LIME, LLC 12/17/2015.... 0 0 [ ovvrrerrrneenen8,914726 | o0 | [ I 50.000

000000 00 0] GALIC Sorrento, LLC.........iiiiiiiiiiiiisiiciisiiisiissis s seniens Coral Gables. GALIC SOITENt, LLC......oouviiiciisiiesississisis i 06/27/2012.... 0 0 0 35.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0 | oieineeeeee8,914757 | 0 | e 0 ... XXX




Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

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

1'€030

1 2 Location 5 6 7 8 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
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 PAmners I, L.P............ooooooesrsrsssesrsses 11/24/2015.... 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated 0
4499999. Subtotal + UNAffiliated. ......c...rvriirseisseieieiissi st st ....10,405,269
4599999. Subtotal - Affiliated 0
4699999, TOAIS........cooorerrireriieeiieiieeeiseeisri st ....10,405,269

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's 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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed | Instruments - Affiliated

000000 00 0] Global Premier Finance Company LOC.........cccccoouunnn. | Cincinnati.............. | OH. | Distribution 02/01/1999 | 04/24/2017 | .......... 254,000 | ..ovviiinninnnd {1 [ [0 R 0 0 0 [ 254,000 | ........ 254,000 0 0 0] s 195,539
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated [N I I 254,000 | ..cooorrinennnd { ] I (] 0 0 0 0| s 254,000 | ........ 254,000 0 0 0] e 195,539
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 O|Monarch Capital Partners Ill, L.P..........ccccoereurirnrvenenne New York.............. NY.. | Monarch Capital Partners Ill, L.P..........ccccccovurenne 01/12/2015 | 04/21/2017 0 0 (1 642,923 | ... 642,923 0 0 0 0

000000 00 0| Vida Opportunity Fund, L.P.......c.cccooniirneerriirneincrinnns Austin.....c.oerreneens TX.. | Vida Opportunity Fund, L.P.........cccccosvuvnrrirnrinnnns 12/05/2016 | 04/13/2017 0 0 0 86,876 | .......... 86,876 0 0 0 0

000000 00 0[Yukon Capital Partners Il L.P.......ccoverirririnninnirnninnns Minneapoli . | MN. | Yukon Capital Partners Il L.P.......ccccrevvrriirnnens 07/17/2014 |05/24/2017 0 0 0].....189341 | ... 189,341 0 0 0| e 165,982
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.......... 0 0 0.....919140 | ... 919,140 0 0 0] e 165,982
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0|A&M Capital Partners, LP Greenwich ........... CT.. | A&M Capital Partners, LP .. .. | 12/06/2013 | 05/23/2017 0 0 0].....407,072 | ....... 407,072 0 0 (V)N I 251,666

000000 00 0|Bexion Pharmaceuticals, LLC.. .. | Cincinnati.............. OH. | Transfer to Schedule D .. | 07/31/2015 | 01/01/2017 0 0 0. 212756 | ........ 212,756 0 0 0 0

000000 00 O|DESRIVI, LLC....cooviiiiririiriirineiienineeieniseensiiens New York.............. NY.. [DESRI VI, LLC.....oviviirirriririeiinniinerienississiins 12/17/2014 | 04/14/2017 0 0 (U I 715,685 | ........ 715,685 0 0 0 0

000000 00 O0|Medley Credit Opportunity Delaware Fund, L.P........... | New York.... .. |NY.. | Medley Credit Opportunity Delaware Fund, L.P....|07/15/2016 |06/29/2017 0 0 0 80,197 | .oeee. 80,197 0 0 0 0

000000 00 0|OBC Investment Partners, L.P. (Bock & Clark)... Cincinnati.... ...|OH. | OBC Investment Partners, L.P. (Bock & Clark).... |07/31/2014 |05/01/2017 0 0 (V1 I 527,206 | ........ 527,206 0 0 0. 1,045,187

000000 00 0|Snow Phipps II, L.P. Wilmington............ DE.. [ Snow Phipps 11, L.P. ..o 05/09/2009 | 04/24/2017 0 0 0 97,563 | .......... 97,563 0 0 0| oo 57,105

000000 00 0|Snow Phipps Ill, L.P. ........... Wilmington.. ..| DE.. | Snow Phipps Ill, L.P. .............. .. | 06/08/2016 | 05/17/2017 0 0 0 92,325 | .......... 92,325 0 0 0 3,140

000000 00 0|Solamere Capital Fund II, LP .. Boston . | MA. | Solamere Capital Fund II, LP . .. |10/15/2013 | 06/28/2017 | ..........115,880 0 0 (U I 115,880 | ........ 115,880 0 0 0 0

000000 00 0|Solamere Capital Fund lI-A, LP .......c.coovevvvrncrirnrirennns MA. | Solamere Capital Fund I1-A, LP .......cccooevvnirrnens 12/06/2013 | 06/28/2017 | .......... 100,039 0 0 0| e 100,039 | ........ 100,039 0 0 0 0

854631 ZZ 4| Stanley Martin Community LLC .. . .. | VA.. | Distribution 12/31/2012 | 05/18/2017 0 0 0 (0 [ IR {1 I 21,597 | v 0| o 21,597 | v 21,997 | v 0

000000 00 0] Vida Longevity Fund, LP . [ Austin.. .. | TX.. [ Vida Longevity Fund, LP........ccoocinimnniinniiniinnns 04/01/2015 | 04/26/2017 | .......... 166,114 . .0 .. 0 0 0].......166,114 | ....... 166,114 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated [ I 2,514,837 | i {0 [ [( 0 0 0 0. 2,514,837 | ... 2,536,434 | .o 0] o 21,597 | ..., 21,597 | ... 1,357,098
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O | L-A Laramar Urban Neighborhood Fund, L.P............... IPhiIadeIphia .......... | PA.. | L-A Laramar Urban Neighborhood Fund, L.P....... I 10/15/2015 |06/26/2017 ............ 25,322 | oo (U] [P (0 0 0 0 0 25322 | oo 25,322 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated et | cerienienes 25,322 | oo (U] (U I 0 0 0 0 25,322 | ... 25,322 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O | GAKEY LIME, LLC....covviriiriiiisiisisisni s |Gurnee ................. |IL.... | Distribution |11/19/2015 |06/29/2017 ... 20,784,667 | ..ooiiiinnnd (U [ I 0 0 0 0]... 20,784,667 |....20,784,667 0 0 0] .. 4,770,210
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated RSN .....20,784,667 | ..o (U] I (] 0 0 0 0]... 20,784,667 |....20,784,667 0 0 0] ... 4,770,210
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

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

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O[Pretium Mortgage Credit Partners I, L.P.........c..ccocennne | New York.............. | NY.. | Pretium Mortgage Credit Partners |, L.P............... 12/04/2014 |06/28/2017 ..0 .0 0 0 0 ...100,665 | ........ 100,665 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated 0 0 0 0 0 ...100,665 | ........100,665 0 0 0 0
4499999. Subtotal - UNAffilIAted. ........erererirriiiirisiiiererissiessssrsssse st ssnns srsensenes .0 .0 0 0 0 3,559,964 | ..... 3,581,561 | oo, 0 | v 21,597 | e 21,597 | ... 1,523,080
4599999. Subtotal - Affiliated. .......covriieiiriirse s .....21,038,667 .0 .0 0 0 0 ... 21,038,667 |....21,038,667 0 0 0] . 4,965,749
4699999. Totals .....24,598,631 .0 .0 0 0 0]... 24,598,631 |....24,620,228 21597 | e 21,597 | ... 6,488,829
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Statement for June 30, 2017 of the G REAT AM ERICAN INSU RANCE COM PANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Special R e and Special A
19647P  BU 6 |CO ST HSG MF PEAKVIEW Il 3.76 8/01/2057 .. | 06/08/2017........ JEFFERIES & CO. 2,550,000 | ..ooooiiriiieieiene 2,550,000 0 [1FE
59465M  3H 6 |MICHIGAN ST HSG DEV A 3.625 10/01/2037 .. | 06/22/2017. JP MORGAN SECURITIES INC.. 5,000,000 .......5,000,000 0 [1FE
59465M  3H 6 |MICHIGAN ST HSG DEV A 3.625 10/01/2037 .. | 06/29/2017........ JP MORGAN SECURITIES INC.. 2,393,550 | oo 2,430,000 0 |1FE
60416S  UA 6 | MN HSG FIN AGY A 3.20 07/01/2030 .. | 06/21/2017........ RBC CAPITAL MARKETS 2,500,000 | oooooeeeereeeene 2,500,000 0 [1FE
64972C L4 3 |NEW YORKCITY HSG C-1 3.45 11/01/2037.... .. | 06/14/2017. JP MORGAN SECURITIES INC.. 2,500,000 <er2,500,000 0 [1FE
649883 Y7 4 |NY MTGE AGY 203 3.40 10/01/2038 .| 06/22/2017........ CITIGROUP........oevvvenee 6,000,000 | ...oooeerieieirneenad 6,000,000 0 [1FE
896221  AD 0 | TRIMBLE CNTY KY A 3.75 06/01/2033........ccooiimirimnrinminnsimsissnesnrsnsssssemsnssseenssnssne | sosmesenssnssnes 05/18/2017........ JP MORGAN SECURITIES INC.. 3,500,000 | ..o 3,500,000 0 |1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuiriiistrsstssieserssssserersstes | teressesssteessseseees e s se8 e 0888108484818 4884881084888 8881 E 84801 E 0 E 8L bbbttt enbnssenes 24,443,550 | ..o 24,480,000 0 XXX.ovovvrin
Bonds - Industrial and Miscell
000366  AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042..........cocovveeririrernrerniererinsisesinsieienens | 1on .| 05/25/2017........ GOLDMAN SACHS.......... 1,999,990 | oo 2,000,000
000823  AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029.... 06/02/2017........ NATIXIS..... 2,000,000 | ..o 2,000,000
000823 AC 8 |ABPCI 2017-1A A2 CLO MEZ FLT 07/20/2029. Cuvovrre 06/02/2017........ NATIXIS..... 1,500,000 | oo 1,500,000
001768  AD 5 |AMMC 2013-13A B3L CLO MEZ FLT 01/26/2026..... .. | 05/09/2017........ KGS Alpha... 1,135,500 ..1,200,000
001768  AD 5 |AMMC 2013-13A B3L CLO MEZ FLT 01/26/2026..... .1 05/19/2017........ KGS Alpha... 570,000 . 600,000
00176  AH 9 | AMMC CLO 2015-16A XR FLT 04/14/29........coiriririenririiiriniireissiceeissiesiesieseninens. | coneeresinsnees 04/01/2017........ MITSUBISHI.........cooouce. 100,000 | oo 100,000 | ..ocvvrecenee 0 |1FE
00176  AK 2 |AMMC CLO 2015-16A AR FLT 04/14/29 .. | 04/01/2017........ MITSUBISHI 4,770,000 ..4,770,000 0 [1FE
00176  AM 8 | AMMC CLO 2015-16A BR MEZ FLT 04/14/29.........covvuririrniirernineierinersessireriesinsen .| 04/01/2017........ MITSUBISHI . 829,000 0 |1FE
00176 AP 1 | AMMC CLO 2015-16A CR MEZ FLT 04/14/29........ccccovrmririiiiiniirernessiesnsissiessssisnns | cenreessnsines 04/01/2017........ MITSUBISHI.......c.ooveue 450,000 0 [1FE
00176 AR 7 |AMMC CLO 2015-16A DR MEZ FLT 04/14/29 .. | 04/01/2017........ MITSUBISHI 450,000 0 [2AM
00176K  AE 3 | AMMC CLO 2015-16A ER MEZ FLT 04/14/29..........cooviuirmireiirnerciseircresisseesiseiees .| 04/01/2017........ MITSUBISHI . 389,813 0 | 1AM
00190Y AV 7 |ARES 2013-2A CR CLO MEZ FLT 07/28/29.......c.cvvvmivireriirirnirisrineriesireresssssssnenins | ceoerrinenienes 06/09/2017........ BANC OF AMERICA SECURITIES 2,000,000 0 |1FE
00249E  AA 8 | AA AIRCRAFT FIN 2013-1 3.596 11/01/2017..... . .. | 04/04/2017........ RW PRESSPRICH 740,751 444 | 1FE
033286 AN 5 | ANCHC 2014-5A BR CLO MEZ FLT 10/15/26.........comvvrerirrirnrineererississeesseisssssenenes .| 04/07/2017........ MORGAN STANLEY......ccovtvrrrieieieierineeerininns 1,000,000 ..1,000,000 0 [1FE
05525C  AA 6 |BAMLL 2013-FRR2 A PO MEZ 09/26/2022 RE 04/03/2017........ AMHERST SECURITIES CORP 756,250 | oo 1,000,000 |.....ccccenee. 0 | 1AM
05584A  AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029 .. | 04/04/2017........ BANC OF AMERICA SECURITIES 2,249,430 | ..o 2,250,000 0 |1FE
114536 AA 3 | BROOKSTONE HOLDING PIK 10.00 07/07/21......covrviivierirrirnriieiinsriesienissseseiins .| 06/30/2017........ Capitalized INrest.........c.vvvrerieiierinceeesreienes 557 .7,300 0 |5*
12803P  AB 4 | CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047 05/26/2017........ BARCLAYS CAPITAL......coutviiiiriiieiesireresissiesississesenisenees 1,984,490 | oo 2,000,000 0 |2AM
25755T  AG 5 |DPABS 2017-1A A2Il ABS SNR 3.082 07/47 .. | 06/12/2017........ GUGGENHEIM CAPITAL MARKET 7,000,000 | ..ooooeeiiieieiieeees 7,000,000 0 [2AM
26224H  AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/27.........cooereeveeriirreinnirereereeieiesseseneeens .. | 05/31/2017........ GOLDMAN SACHS.......... 2,749,543 | ..o 2,750,000 0 |2FE
319963  ZF 4 |FIRST DATA REVOLVER LIBOR+400 9/24/2016...........coorivmrirrirnrieiieicieiissereniniens .. | 04/01/2017........ Prior Period AdiUSMENL..........ccovvivriiieiseeeeeienns 0 0 (23) | 3FE
33830  AA 3 |GUYS 2017-1A A2 ABS SNR 4.60 07/25/2047 . | 05/24/2017. GUGGENHEIM CAPITAL MARKET. 1,500,000 ..1,500,000 0 [2AM
38172X  AG 4 | GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29 06/23/2017........ WELLS FARGO BROKERAGE SERVICES 4,000,000 ..4,000,000 0 |1FE
38172X  AJ 8 | GOCAP 2013-16A A2R CLO SNR FLT 07/25/29....... . | 06/23/2017........ WELLS FARGO BROKERAGE SERVICES 2,000,000 | ..ooooeeiireiieieeae 2,000,000 0 [1FE
44929F  AQ 5 |ICG 2014-3A A1BR CLO SSNR 2.97 01/25/27 .. | 04/27/2017. CITIGROUP.. 2,000,000 | .o 2,000,000 .6,378 | 1FE...
466247 UG 6 |JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035...... .. | 04/01/2017........ CS FIRST BOSTON. 0 0 6 |1FM
50171@ AA 4 |LAI/OLG FINANCE TL 14.00 06/30/2020.. .. | 06/30/2017........ Capitalized Interest, 8,156 8,180 04
523278 ZZ 5 |LECTRUS CORP 8.00 9/29/2017.. .. | 05/01/2017. Capitalized Interest 1,378 1,378 0|42
523278 ZZ 5 |LECTRUS CORP 8.00 9/29/2017.. .. | 06/01/2017........ Capitalized Interest 1,387 1,387 0 |42
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017.... .. | 04/01/2017........ Capitalized Interest, 24,712 24,528 0|6
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017.... .| 04/01/2017........ Capitalized Interest 25,066 24,929 0|6
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 04/01/2017........ Capitalized Interest 23,010 22,884 016
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017.... .. | 04/01/2017........ Capitalized Interest 29,096 28,996 0|6
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017.... .| 05/01/2017........ Capitalized Interest 28,546 28,472 0|6
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 06/01/2017........ Capitalized INterest..........ccvvvmieirneeirrceseeeeeeienes 29,887 29,837 | .o 0|6
54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29 .. | 04/07/2017........ CITIGROUP.. 3,000,000 | ..o 3,000,000 0 |1FE
54303P  AS 4 |LONGF 2013-1A BRR CLO MEZ FLT 04/15/29 .| 04/07/2017........ CITIGROUP.. 1,000,000 | oo 1,000,000 0 [1FE
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
56577A  AJ 1 |[MCLO 2014-7A A1R CLO SSNR FLT 10/28/2025...........ccccovvmirernrrerininiereenisersninens | crereesenerenes 04/12/12017........ CITIGROUP........ccooveunee 2,000,000 | ..o 2,000,000 |..ccocenee. 0 |1FE
576433 XA 9 | MARM 2005-1 3A1 PT SNR FLT 02/25/2035 .. | 04/01/2017........ MESIROW FINANCIAL........covvrmrireriierinrireniinrinnns 0 0. (24) [ 1FM
617432  ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23 .. | 06/16/2017. Private Placement, 11,815,716 11,850,000 0 |1FE
617777  ZB 6 |MORPHICK INC CONV 8.00 4/4/2018...........ccooirieiiiirinrisniniissiesiesissississiiens .. | 04/03/2017........ Private Placement, 387,409 387,409 0 |4z
68286# AA 6 |FBIWESTCHESTER CTL A-13.61 07/05/2032 .. | 04/12/2017........ Private Placement, 6,294,781 | ..o 6,294,781 0 |1FE
68286# AA 6 |FBI WESTCHESTER CTL A-1 3.61 07/05/2032 .. | 05/05/2017. Capitalized Interest 14,518 14,518 0 |1FE
68286# AA 6 |FBI WESTCHESTER CTL A-13.61 07/05/2032 .. | 06/05/2017........ Capitalized Interest 19,108 18,980 0 |1FE
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021 .. | 06/30/2017........ Capitalized INterest..........ccovvrerveirererreeseeeseeeeenes 5,199 5,199 0|5
74929C  AB 2 |RBSSP 2010-2 1A2 MEZ FLT 10/26/2035 RE .| 04/01/2017........ BANC OF AMERICA SECURITIES 0 0 3|12
755763  AA 7 |READYCAP HOLDINGS LLC 7.50 02/15/2022..........cccovverirerirernineirerniniirerissieneenieens | coerereniennes 06/08/2017........ SANDLER & O'NEIL PARTNERS 5,147,450 | ..o 5,000,000 | .o 125,000 |1FE ..o
89171D  AD 9 | TPMT 2015-1 A4 MEZ 4.25 10/25/2053 .. | 04/01/2017........ BANC OF AMERICA SECURITIES 0 0 (2,544) | 1FM
89172Y  AD 2 | TPMT 2016-3 M2 MEZ 4.00 04/25/2056.............covvoreverrerriieiinerierieresseissiesssieninenes .| 05/02/2017........ SANDLER & O'NEIL PARTNERS, 1,000,625 | ..ooovvoiii 1,000,000 | .. 444 |1FM
95168Q AR 1 |WSTC 2013-1A A2BR CLO MEZ 11/07/2025.........coereeereiicieierirerseiseierisseesiennens | coneeresisennes 04/28/2017........ NOMURA SECURITIES INTL 3,000,000 | .o 3,000,000 |.....ccc..... 0 |1FE
BL2410 28 2 |ENDO INTL B 1L L+425 04/12/2024.........ccoiiiiriiniiiiirirississsisnississnssessssssssssssssssnsenes | sossesssnssnes 04/13/2017........ JP MORGAN SECURITIES INC.. 1,194,000 1,200,000 0 |3FE
3899999. Total - Bonds - INAUSHTIAl NG MISCEIANEOUS. ...ttt ees kst e ess e st ees e f 0881080080 E bbbttt snianiras 77,225,369 ....17,493,531 137,277 XXX
8399997, TOtal = BONMS = PaI 3.ttt etttk E R shE 6 £E1eE8 oL EeEE£EE R LR E£EE e EfeEE£EE L E L EE 1S E oL E R EHEE £ Ef4EE R bR LR £E 8L E L E L b HEE R f L E LA f L E R LA b e E LA £EE R LR f L E e E oL b EE e E e e ehbeE R enE e e b eeh ettt | ferent st 101,668,919 | oo 101,973,531 [ oo 137,277 S S
8399999, TOAI - BONMMAS. ...tttk h ksS4 0808080 E 08 h 08 E e E S E R E L E R EEE 8L 8RS E L0k hE e ehbenEeh e E et E ettt | fnbisnt sttt 101,668,919 | .oovvviiiiiiriiiici 101,973,531 [ oo 137,277 XXX
Preferred Stocks - Industrial and Miscell:
088555  ZC 4 |BIDTELLECT SERIES B-1....ccoiiiiiiiiiieineiciecinsieiesississssiessssse s sssssesssssssssesssssns | soeseessessnes 06/26/2017........ Private PIACEMENT. ...t sssens | eessesssesssssssssssesssesssenens 57,690.000 231,072 | oo 0.00 [ .. 0 | P4AZ
088577  ZZ 7 |BEXION PHARMACEUTICALS A-T.....cviiiiiiiiiieeisieiiseieississee s sssssesenees .. | 04/01/2017........ EXChANGEA. ...t | o 156.220 212,756 | oo 0.00 0 |P4AZ
090692 ZA 2 |BIOWISH TECHNOLOGIES SERIES B . | 04/05/2017........ Private PlIACEMENL..........ccoeveiiiieiieicesie et sssssssienss | oevesssessessssssssessesans 1,017,047.000 BAT A | e 0.00 0 |P4AZ
09069Z ZB 0 |BIOWISH TECHNOLOGIES SERIES C......ccooovvirrirriririeiieriesirenessseisssesesiesssesesnes | ceessinerienes 04/05/2017........ EXChANGEA. ... | e 3,600,410.000 | ..ooovvrreririeis TI1E577 | o 0.00 [ .. 0 |P4AZ
494602  ZZ 8 |KINETIC SOCIAL LLC CONV SERIES B-1... .. | 04/1712017........ Private PIACEMENL. ..ottt ssssssessenss | sessssssssesssssssssessnssns 6,049,822.000 510,000 | ..oooevrrerirenireieeeee e 0.00 0 |P4AZ
883999  ZZ 0 | THIRD POLE SERIES A 8.00%.......ccvuirruiirierierirerisisisssssessesssesessssssssssessssssssessanes .| 05/05/2017........ Private PIACEMENL..........vuiviiiieireriiree e essenes | soeesessesssssssessssssessessnes 30,000.000 600,000 | ...oovveiriieniienienein 0.00 0 | P4AZ
902973 15 5 |US BANCORP SERIES B F/R.....coiiiiiiiiiiiiiniisiisnisnrsnisnisesssnsssessnssnsssssnssensssssnsensnns | sossesessnsanes 04/26/2017........ INtErCOMPANY SAlE........iiiiiiiii s | enesensers s 40,000.000 923,200 | oo 0.00 | .o 0 |P2LFE
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......... 4,933,718 XXX 0
8999997. Total - Preferred Stocks - Part 3 4,933,718 XXX 0
8999999, TOMAl = PrEIEITEA STOCKS..........ovevieieiteceiiciictete ettt ettt ettt e e te s eaetebesastetes eataesesssssesasesesessssesesesssseeesesetesesasseseesesesesesastesanseset et s setes s ses et et ssses et s see et s e setessseaes s setebesassesesnsetebesassesannsetesanenaes | ateseraes 4,933,718 XXX 0
Common Stocks - Industrial and Miscell
08888Z 13 6 [BIDTELLECT $.01 6/26/2027.........cvomrveerreerrenesseesssseessssessssesssssssssssssssssssssssssnnesen. | avsssssssssnnnes 06/26/2017........ Private PIACEMENL...........civiieiieicre s ensenes | sresesie st seees 40,060.000 | ooovvnrerrieieeeeees 160,056 XXX 0|A
19625W 10 4 |COLONY NORTHSTAR INC-CLASS A .. | 04/06/2017........ FRIEDMAN BILLINGS RAMSEY ......ccviiiiiiiiieiieieieiissiesesississsssssssssssssenses 30,000.000 | ..oovvnvererrierienieieriieenas 379,290 XXX 0L
462651 ZZ 6 |IRACORE INTERNATIONAL INC CL A .. | 04/11/2017. Exchanged 1,176.000 488,040 XXX 0|A
81617 30 1 |SELECT ENERGY SERVICES INC-A . .. | 04/21/2017........ FRIEDMAN BILLINGS RAMSEY ......cooiitiiiieiieiiniiesinsieisesiesesinseessesisseesisnens | oevsssnsiessssesessnsssesesies 112,500.000 | ..oooeerrericererieireeiens 1,575,000 XXX 0 |L
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED.........cooiiiiiiiiniiniiinissisisssesssssssssesssssssssssssenes | DI 04/01/2017........ Exchanged (30,350) XXX 0|l
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,572,036 XXX 0
Common Stocks - Parent, Subsidiaries and Affiliates
63654U 10 0 |NATIONAL INTERSTATE CORPORATION | ................ | 06/30/2017........ Stock Options............... 27,864 XXX 0 |K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 27,864 XXX 0
9799997. Total - Common Stocks - Part 3. 2,599,900 XXX 0
9799999. Total - Common Stocks.........ccowwrenrernes 2,599,900 XXX 0
9899999. Total - Preferred and Common Stocks 7,533,618 XXX 0 .
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........iuiiiiiriiiiieiiieriisisisesiieissi sttt ssess i s eesesssssenesesseeseses e bseessee e es s s ee 8 E e ee s e s L0 £ o8 E 8L e R L e e e 8L s LR e s oL b et e b b s et bbbt enere | ehbeetsebsnssateses s e b et en b esns s ensensenesenss | fnbinssosssessasesensentneses o 109,202,537 XXX 137,277 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Bonds - U.S. Government
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031 .. | 06/25/2017. | MBS Paydown 460 460 460 0 (1) 0 (D[ oo 0 05/01/2031.
31387D EV 7 |FNCL 580748 PT 6.05/01/2031.... .. | 06/25/2017. | MBS Paydown 76 76 .76 0 1) 0 (R0 - 0 05/01/2031.
31388D ZU 5 |FNCL 602055 PT 6.50 9/01/2031 .. | 06/25/2017. | MBS Paydown 587 587 599 0 (4) 0 09/01/2031.
31388G VW 8 |FNCL 604629 PT 6.0 9/01/2031. .. | 06/25/2017. | MBS Paydown 159 159 159 0 (1) 0 09/01/2031.
31388K WT 5 |FNCL 607358 PT 6.50 10/01/2031... .. | 06/25/2017. | MBS Paydown 322 322 330 (VI [ L [ (VI TR 1] 0 10/01/2031. [ 1..
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032.......cc0vrvrnivirinirncnens .. | 06/25/2017. | MBS Paydown 290 290 294 0 1) 0 M] .. 0 09/01/2032. | 1.........
0599999. Total - Bonds - U.S. GOVEMMENL.......uuiiiiiiriiisiisseisiesiessssssseisssssssisssniss | eoessssnsssessesssssssns 1,895 | oo 1,895 | oo 1,918 1,701 0 (6) 0 (6)] .coeve 0 XXX XXX
Bonds - U.S. States, Territories and P ions
13063C XS 4 |CALIFORNIA ST REF CM 2.45 12/01/2031............... .. | 06/01/2017. | Partial Call............ccoreverrenerrerieeiriensseins | ceeveeresneesssissisenns | ovvene 1,080,000 | ....... 1,080,000 | ....... 1,080,000 | ......... 1,080,000 | ...ooonevrnrenne (V1N IO 0 | oo (V1 (VN I (U I 1,080,000 | ....... (V18 (V1 IO 0. 13,230 | 12/01/2031. | 1FE..
880541 LC 9 | TENNESSEE ST-A 5.00 05/01/2017......ccvvvvverernnn o | 05/01/2017. [ MAEUIIY.....oovovvircvrisienieisesseiensninens | seeensssssessssennnnee | evveees 2,000,000 | ....... 2,000,000 | ....... 2,355,180 | ......... 2,016,260 | ..coovovrvrrnnee 0 (16,260) | ....ocovveve. ([ (16,260) | ........ (V1 I 2,000,000 | ....... {01 IR 0 | v 0 ... 100,000 | 05/01/2017. [ 1FE..
912828 SM 3 |U.S. TREASURY NOTES 1.00 03/31/2017.. .. | 04/01/2017. | Prior Period Adjustment 0 20 | ) (VN [SURRPORRPORRRPORRRORN N ISVPOURPRORPRORROON | I ISV 0 | o0 | 0 0 0 [0 | 0 | 0 [ 400 | 03/31/2017.|1.........
939741 TB 0 |WASHINGTON SER B 5.50 5/01/2018 .. |.. | 05/01/2017. | Sinking Fund Redemption............ccccccceus | vvmiiveiinnniniiiniens | v 1,565,000 | ....... 1,565,000 | ....... 1,787,199 (38,731 [ a0 [ (38,731) | 0 [ 1,565,000 | 0 | 0 | el [ 43,038 |05/01/2018. [ 1FE..
97705L  LX 3 |WIST SERD 5.00 05/01/2018.......cccccmirirmrerniniinens .. | 05/01/2017. | Call 2,250,000 2,250,000 | ....... 2,520,968 (13,436) | oo [ (13,436) | o0 | 00002,250,000 | 0 [ 0 [0 | 56,250 | 05/01/2018. | 1FE....
1799999. Total - Bonds - U.S. States, TErritories & POSSESSIONS. .. ..urrsrrsireriiiiiiiins | arrressissessessssssssssssess s seessssssssss st st ssnsssssssns st ssssssnssnesss | soeees 6,895,000 | ....... 6,895,000 | ....... 7,743,346 ..(68,428)] .oovoveven0 [ (68,428) | o0 | 6,895,000 | o0 | i [0 ] 212,918 XXX XXX
Bonds - U.S. Political Subdivisions of States
812626 ZL 6 |SEATTLE REF IMP TAX 5.00 05/01/2017......cccccceee | o | 05/01/2017. | MARUFY . ...oocvoieeinieniesiscissnississnissninne | senrssnssssnsssnsssnssnens | crvene 1,215,000 | ....... 1,215,000 | ....... 1,359,804 | ... 1,221,734 | o0 | e (6,734) | oo | eiienn(6,734) | o0 | 1,215,000 [ 0 | 0 0 |l 30,375 | 05/01/2017. | 1FE....
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of STAES.........cccviiiiieieiieiiiiis vttt ettt sttt essessesssssnsensesnsans | seneens 1,215,000 | ....... 1,215,000 | ....... 1,359,804 | ... 1,221,734 | e 0 | o (6,734) | o0 | (6,734) | .0 il 1,215,000 0 |0 0 [ 30,375 XXX XXX
Bonds - U.S. Special Revenue and Special A t
01728A W9 3 |ALLEGHENY CNTY PA A 5.00 05/15/2017............... 1o | 05/15/2017. | MAEUIIEY.......vvvereerieiierieeiseeissisesnins | eeveesisseesssissnnsens | ovvenas 3,000,000 | ....... 3,000,000 | ....... 3,272,130 | cooouee 3,015,893 | oo 0 (15,893) 05/15/2017. | 1FE...
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043. .. | 06/01/2017. | MBS Paydown 07/01/2043. | 1FE..
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039 .| 06/01/2017. | MBS Paydown 12/01/2039. | 1FE...
130333 BW 6 |CAHSG FIN AGY 4.75 08/01/2028 .. | 06/01/2017. | Partial Call 08/01/2028. | 1FE..
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042 .| 06/01/2017. | MBS Paydown 02/01/2042. | 1FE...
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042 ..| 06/01/2017. | MBS Paydown 02/01/2042. | 1FE...
130534 B3 3 |CAPOL CON RMK 4.75 12/01/23 (PCQ).... .. | 06/01/2017. | Call 12/01/2023. | 1FE..
196479 TY 5 |COHSG SF PR |AA 4.8511/01/2026..... .. | 05/01/2017. | Partial Call 11/01/2026. | 1FE...
19647P BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044........... .| 06/01/2017. | MBS Paydown 02/01/2044. | 1FE..
19647P BQ 5 |COHSG FIN AUTH V 3.40 11/01/2045 .. | 06/01/2017. | Paydown 11/01/2045. | 1FE...
20775B N8 5 |CT ST HSG FIN AUTH B-2 4.00 11/15/2032... .| 06/15/2017. | Partial Call 11/15/2032. | 1FE...
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035. .| 04/01/2017. | Partial Call 06/01/2035. | 1FE...
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035. .| 06/01/2017. | Sinking Fund Redemption..............cccceeuu. 06/01/2035. | 1FE...
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029.. .. | 06/01/2017. | Partial Call 10,000 07/01/2029. | 1FE..
25477P HN 8 |DC COL HSG AGY 4.80 11/01/2036 .| 05/01/2017. | Sinking Fund Redemption..............cccc..... 25,000 11/01/2036. | 1FE...
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32. .. | 06/25/2017. | MBS Paydown.............coovuciiririiiniinniis | covvieniesienicssieens | v 13,578 06/25/2032. | 1.........
34074M GX 3 |FL HSG 4.4507/01/2026 .. | 04/01/2017. | Partial Call............ccorrverrrnirierirererieiiniins | cveriereeeesnsissinens | e 10,000 07/01/2026. | 1FE...
37358M BJ 9 |GA ST TD & TWY REV 5.00 06/01/2017. o+ | 06/01/2017. | MAEUIEY.......vvvereeeereeiierieeiseesssiseenins | eeeeresisseesssissnssnns | vvenns 2,790,000 | .... 06/01/2017. | 1FE...
407277 BY 9 |HAMILTON HLTHCR 5.00 06/01/2017........ccvcvvvnee o | 06/01/2017. [ MAEUFIY.....cocvevvrcviicireeiseiseienisnieens | seeenierssssninennnies | evvnees 1,745,000 | ....... 1,745,000 | ....... 1,941,016 | ... 1,762,511 | vl 0 | t(17,511) | 0 | s (17,511) [ 0 | 1,745,000 | 0 | 0 | 0 | 43,625 |06/01/2017. | 1FE..
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037 .. | 06/01/2017. | MBS PaYdOWN.......couvvmurmnrirrereerenineenns | coevrerieeesseessninens | evereees 132,917 | oo 132,917 3297 | 132917 | 0 [0 [0 | 0 0 [ 132,917 | 0 | 0 | 0 [ 1,446 |07/01/2037. | 1FE...
45201L WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043 .1 06/01/2017. | MBS PaydOWN...........cveomveerieieriioneiies | oo | oeveiin 184,088 | .......... 184,088 184,088 | ........... 184,088 | ...ocvivienn0 | 0 | 0 | 0 0] 184,088 | 0 | 0 | 0 | 3,243 | 12/01/2043. | 1FE...
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45201Y F3 6 |ILHSG DEV ATXBL 4.00 02/01/2034...........cccrnvvnee .1 05/01/2017. [ Partial Call...........cocvvrerereernirneirernrineienns | ceereriensnseiennnines | cernnis 475,000 | .......... 475,000 | .......... 489,896 | ............ 488,049 | ...cccviinn 0 [ ...(13,049) | .oovvrnnen. 0 [ (13,049) | ........ (V1 I 475,000 | ....... (01 TR 0 | o 0 [ 9,886 | 02/01/2034. | 1FE....
45201Y N2 9 |ILHSG DEV AUTH A 3.125 02/01/2047.. .. | 06/01/2017. | MBS Paydown 26,646 02/01/2047. | 1FE....
45203F AM 8 |IL HSG DEV 4.60 09/01/2025, .. | 06/15/2017. | Partial Call...........ccoveerrrereenerierierinieins | ceevreerseeiseessssinnees | oevereeens 565,000 09/01/2025. | 1FE....
45203L BS 1 |IL ST HSGDEV MF PT 3.00 2/01/2031... .. | 06/26/2017. | MBS Paydown 7,198 02/01/2031. | 1FE....
45203L CD 3 |IL HSG DEV AUTH 2.85 07/01/2032... .. | 06/26/2017. | MBS Paydown 8,423 07/01/2032. | 1FE....
45203L CE 1 |IL HSG DEV AUTH 2.80 07/01/2032... .| 06/26/2017. [ MBS PaydOoWN..........coovereriiinirniieinereins | seeversssiesmsessnsnisnnns | covvnrenenns 17,751 07/01/2032. | 1FE....
457106 MX 7 |INGLEWOOD CA REDEV 5.75 05/01/2017 o [ 05/01/2017. [ MAEUFIY.......ooooovveeicnieceeeceieseiennns | e | ceveeies 270,000 05/01/2017. | 1FE....
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042.... .. | 06/01/2017. | Partial Call 50,000 02/01/2042. | 1FE....
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .. | 05/01/2017. | Partial Call 20,000 11/01/2041. | 1FE....
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .| 06/01/2017. | Partial Call............ccoreerrrenerierieeerseisenins | ceevreeeseessseinssinens | oneerneens 45,000 11/01/2041. | 1FE....
49130T VQ 6 |KYHSGCORP TXBL B 4.00 07/01/2037........c.ce0nn.. .. | 05/19/2017. | Partial Call 260,000 | ..........260,000 | ..........270,582 | ...........270,392 | ...coccovuvveen0 | 1i(10,392) | ool | i (10,392) 07/01/2037. | 1FE....
56052E 7K 8 |MAINE HSG AUTH A-13.25 11/15/2043. .. | 05/24/2017. | Partial Call...........ccoeeerreerrrrerierieeerneens | covvrerieeeseesssnsnens | vevereeees 165,000 ..165,000 | ........171,268 | ..........169,630 | .....ccccccece0 | cccces(4,630) | o0 | (4,630) 11/15/2043. | 1FE....
56052F DF 9 |ME HSG AUTH G 3.50 11/15/2045 .. | 05/24/2017. | Partial Call 20,000 | ............20,000 11/15/2045. | 1FE....
57419P K2 4 |MD ST CMNTY DEV 5.00 03/01/2041 .. | 04/28/2017. | Partial Call............ccveerrverrinerierirereririis | covrerirereseesnninens | vevereens 310,000 | .......... 310,000 | ..........328,513 | ...........318,840 | ....ccceccceen0 | (8,840) | o0 | i (8,840) 03/01/2041. | 1FE....
57419R JY 2 [MD CMNTY DEV ADMIN 3.25 09/01/2044.. .. [ 04/28/2017. | Partial Call.............covuwereveerriiireiieceiieees | cevvieeeeissesiiseniiines | ceveeeees 150,000 | .......... 150,000 | . (3,776) 09/01/2044. | 1FE....
57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045............. .. | 04/28/2017. | Partial Call 390,000 390,000 | .......... 412,866 | ..........413,597 | ..occoivienen0 | i(23,597) | o0 | s (23,597) 09/01/2045. | 1FE....
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043.. .. | 06/01/2017. | Partial Call...........ccreerrrerrrrrerierireeerneenns | cevverieeeseessensnens | oevereeens 120,000 | .......... 120,000 128,593 | ... 126,043 | .coococieie0 | ni(6,043) | 0 [ (6,043) 12/01/2043. | 1FE....
57586P K8 8 |MAHSG AUTH 5.00 12/01/2028 .| 06/01/2017. | Partial Call............ccovrveriiniineiieiieriniis | covvverivenissienienis | e 315,000 | .......... 315,000 .338,190 12/01/2028. | 1FE....
57586P P2 6 |MA ST HSG 4.50 06/01/2029 .. | 06/01/2017. | Partial Call............cceeerrrerrrmerierirerereenns | ceerserieneseessninens | vevereees 240,000 ..240,000 06/01/2029. | 1FE....
57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034 .. [ 06/01/2017. | Partial Call.............covuverereeririireiieceiieees | ceevieeeiiseeeisssiiens | cerviieeees 70,000 ....70,000 06/01/2034. | 1FE....
57587A  FT 0 |MAHSG FIN AGY 172 4.00 06/01/2045. .. | 06/01/2017. | Partial Call 255,000 255,000 06/01/2045. | 1FE....
57587A  JD 1 |MAHSG FIN AGY 178 3.50 06/01/2042.. .| 06/01/2017. | Partial Call 285,000 285,000 06/01/2042. | 1FE....
57587A  TX 6 |MAHSG FIN AGY 186 4.00 06/01/2039 .| 06/01/2017. | PaYAOWN. ... | covviesieniesiieniinnns | e 155,000 06/01/2039. | 1FE....
59250N AY 9 |MET TRANSN SER A NY 6.00 04/01/2020. .. | 04/01/2017. | Sinking Fund Redemption..............cccccoeew | covvevmmriiimnmiiinniiins | covena 3,125,000 04/01/2020. | 1FE....
59465M D3 6 |MIHSGDEV AUTH C 3.50 10-01-22 .. | 04/01/2017. | Sinking Fund Redemption..............c.ccc..... 85,000 . 10/01/2022. | 1FE....
60415N  4Z 2 [MN HFA SRS E 5.05 07/01/2034 .. | 06/01/2017. | Partial Call ....95,000 ...95,706 07/01/2034. | 1FE....
60416Q GB 4 |MNHSGFINAGY D 2.875 11/01/2044... .. | 06/01/2017. | MBS Paydown ..160,458 .160,458 11/01/2044. | 1FE....
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045. .| 06/01/2017. | MBS Paydown 122,631 02/01/2045. | 1FE....
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045.... .. | 06/01/2017. | MBS Paydown 04/01/2045. | 1FE....
60416Q GF 5 |MN ST HSG FIN D 2.90 11/01/2045. ..| 06/01/2017. | MBS Paydown 11/01/2045. | 1FE....
60416Q GG 3 |MNHSGFIN A 2.9502/01/2046 .. | 06/01/2017. | MBS Paydown 251,127 02/01/2046. | 1FE....
60416Q GJ 7 |MN ST HSG FIN AGY C 2.33 08/01/2046 .. | 06/01/2017. | MBS Paydown 52,406 . 08/01/2046. | 1FE....
60416Q GQ 1 |MNHSGFINAGY A 2.93 03/01/2047 .| 06/01/2017. | MBS Paydown 24,831 (1) 03/01/2047. | 1FE....
60416S BE 9 |MNHSG FIN AGY-D 4.00 07/01/2040 .| 06/01/2017. | Partial Call 80,000 ...80,000 | ..o 85,122 | i 82,846 | 0 | 1 (2,846) | 0 [ (2,846) 07/01/2040. | 1FE....
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031 .1 06/01/2017. | Partial Call............ccccvrveriiniinciieriericniies | oo | e 65,000 ....65,000 07/01/2031. | 1FE....
604168 HX 1 |MNHSG FIN AGY C AMT 4.00 1/1/2045.... .| 06/01/2017. | Partial Call 320,000 320,000 01/01/2045. | 1FE....
60416S JB 7 |MINNESOTAHSG FIN E 3.50 01/01/2032.. o |- 06/01/2017. | Partial Call...........cooocverevirriiecerieneireneies [ o | e 125,000 | .......... 125,000 L0 01/01/2032. | 1FE....
60416S MZ 0 |MNHSGFINAGY E 3.50 01/01/2046.............ccovvvuee .| 06/01/2017. [ Partial Call..........ccocvvrerereernineiernrineienns | ceererierssseennnines | vernnins 405,000 | .......... 405,000 | ..........426,048 | ............ 423,999 | .o 0 [ ...(18,999) | .coovrrrrnen. 0 [ (18,999) 01/01/2046. | 1FE....
60416S PH 7 |MNHSG FIN AGY A 3.10 07/01/2031..........c.coevvvenee .. | 06/01/2017. | Partial Call............ccreerrremrrrrerierirerirneenns | covrserieeeseessensnens | evereens 100,000 | .......... 100,000 | ..........100,000 | ............ 100,003 0 3) 0 (3) 07/01/2031. | 1FE....
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60416S TB 6 |MINNESOTAHSGFIN E 3.70 01/01/2031................ .| 06/01/2017. | Partial Call 85,000 | ............ 85,000 | ............ 85,000 | ... 85,000 0 (] LU I 85,000 | ....... (U SO (VI R (O I 22 01/01/2031. | 1FE....
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047.. .. | 06/01/2017. | Partial Call............cceeerreenrrererierirerereeins | ceerserieeeseessninens | vevereees 105,000 | ..........105,000 | ... 111,224 | ... 111188 | 0 | i(6,188) | o0 | (6,188) 01/01/2047. | 1FE....
60535Q FD 7 |MSHOME CORP 5.4 06/01/2038 .. | 04/01/2017. | Partial Call............ccoveerrrenerrerieriseirienin | ceerreeiseesessisssieens | oeeerneens 75,000 06/01/2038. | 1FE....
60535Q FD 7 |MSHOME CORP 5.4 06/01/2038.... .. | 06/01/2017. | Sinking Fund Redemption........................ 25,000 ....25,000 06/01/2038. | 1FE....
60535Q FD 7 |MSHOME CORP 5.4 06/01/2038. o [ 06/1412017. | Calll.....ooceceieresecesecesereienees | e | ceveeees 975,000 ..975,000 06/01/2038. | 1FE....
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032...... .. | 06/01/2017. | MBS Paydown 23,723 12/01/2032. | 1FE....
60535Q ND 8 |MISSISSIPPI HOME CORP C 3.50 12/01/2038......... .. | 06/01/2017. | Paydown 65,000 12/01/2038. | 1FE....
60637B CR 9 |MOHSG DEV SF MTG REV D 2.55 10/01/2034....... .1 06/01/2017. | MBS Paydown...........c.coevvciirireiinrinciis | cenvieniesieniissieens | v 70,100 10/01/2034. [ 1FE....
60637B EZ 9 |MO HSG DEV B 4.00 11/01/2040. .. | 05/01/2017. | Partial Call...........cccreerrverrinerierirerirriins | covrerireneseesnninins | ceveeenns 130,000 | .ocveeeee 11/01/2040. | 1FE....
60637B FA 3 |MISSOURIHSG DEV C 2.97 08/01/2036.... .. | 06/01/2017. | MBS Paydown 51,828 | ..coooouuc 08/01/2036. | 1FE....
60637B HV 5 |MO HSG DEV COMMSN C 4.00 11/01/2036............. .. 1 05/01/2017. [ Partial Call..........ccocvvvereriernirnriernnineeenns | ceereerverinnsserensniens | cernnies 105,000 | .......... 105,000 11/01/2036. | 1FE....
61212R D7 8 |MT ST BRD HSG C 5.00 12/01/2027... .| 06/01/2017. | Partial Call 220,000 220,000 12/01/2027. | 1FE....
61212R  H3 3 |MT ST HSG SER D 5.20 06/01/2038... .. [ 06/01/2017. | Partial Call............ovvvverereeeriirriinseiieens | cevvisesiisessinesiines | eeveieees 335,000 06/01/2038. | 1FE....
61212R  T9 7 |MT BRD HSG-SFM B2 5.00 12/1/2027.... .. | 06/01/2017. | Sinking Fund Redemption.................c...... 5,000 12/01/2027. | 1FE....
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038 .. |.. | 06/01/2017. | Partial Call 80,000 . 12/01/2038. | 1FE....
613907 BU 7 |MONT CNTY TX3.7506/01/2031........cccvvvvirrris .. | 06/01/2017. | Sinking Fund Redemption...........cc.ccccoeve | covvvmmmieinnniiiinniians | e 110,000 | .......... 110,000 | .......... 110,000 | ..ccc0e.ee. 110,000 | o0 | o0 [ ) LV AR 0 06/01/2031. | 1FE....
63968M EV 7 |NEBRASKA ST INVT SFH A 3.00 03/01/2043........... .. | 06/01/2017. | Partial Call...........ccreerrrerrrrrerierireeerneenns | cevverieeeseessensnens | oevereeens 110,000 | .......... 110,000 .116,529 03/01/2043. | 1FE....
641279 LM 4 |NEVADA ST HSG DIV 3.30 10/01/2029.................... .. | 04/01/2017. | Partial Call 330,000 | .......... 330,000 .330,000 10/01/2029. | 1FE....
641279 LR 3 |NEVADA ST HSG DIV 3.50 04/01/2044.. .. | 04/01/2017. | Partial Call...........cceeerreeerrrmerierirerereein | covreriereseessninens | evereees 415,000 | .......... 415,000 04/01/2044. | 1FE....
646129 6Q 4 |NJ ST HSG 4.50 10/01/2029. .. [ 04/01/2017. | Partial Call............covvvereeeireiiireiieceiieees | cevvieneiieesiisseniiins | e 1,160,000 | ....... 1,160,000 ,170,094 10/01/2029. | 1FE....
646129 6Q 4 |NJ STHSG 4.50 10/01/2029. .. | 04/01/2017. | Sinking Fund Redemption............ccovueers | cermrrverinnnererinninns | vevvnis 100,000 | .......... 100,000 100,870 10/01/2029. | 1FE....
646129 6Y 7 |NJHSG&MTG B 4.25 10/01/2032..... .. | 04/01/2017. | Partial Call 130,000 ..130,000 .133,073 10/01/2032. | 1FE....
647200 2F 0 |NM MTGE FIN CLASS | A 4.00 03/01/2044. .. | 06/01/2017. | Partial Call 20,000 03/01/2044. | 1FE....
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045.. .| 06/01/2017. | Partial Call 50,000 03/01/2045. | 1FE....
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041... .. | 06/01/2017. | Partial Call............ccoveerrienerrerieriseisienins | ceerreeiseessssinssieens | oeeerneens 60,000 09/01/2041. | 1FE....
647200 3P 7 |NEW MEXICO ST MTG E 3.10 09/01/2037 .| 06/01/2017. | MBS Paydown 57,568 09/01/2037. | 1FE....
647200 5P 5 |NM MTGE FIN AUTH | C-13.00 09/01/2031... .| 06/01/2017. | Partial Call 35,000 09/01/2031. | 1FE....
647200 V3 5 |NEW MEXICO SF MTGE B-1 3.75 03/01/2043.... .. | 06/01/2017. | Partial Call 90,000 03/01/2043. | 1FE....
647200 X5 8 |NM MTGE FIN AUTH B-2 2.23 10/01/2034 .. [ 06/01/2017. | MBS PaydOown.........c..orveireiireiieniiianes | covviesniissseisnniiins | coveeeenees 46,739 10/01/2034. | 1FE....
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)... .| 06/11/2017. | Sinking Fund Redemption............c.cccccuees | covvverievinciiniinins | e 185,043 09/11/2018. | 3.........
64986A TY 7 |NY STENVIR FACS B 4.75 06/15/2032.. 1| 06/15/2017. | Call.....ooveriieiiericeiesieiseiieniie | v | e 4,000,000 06/15/2032. | 1FE....
64986M K3 8 |NY ST HSG FIN AGY 4.50 11/15/2027 .. | 05/15/2017. | Sinking Fund Redemption..............cccc..... 50,000 . 11/15/2027. | 1FE....
649883 D8 5 |NY MTGE AGY AMT 189 3.85 10/01/2034.. .| 04/01/2017. | Partial Call 395,000 | .... . . .395,000 | o0 | evieen0 [ 0| 10/01/2034. [ 1FE....
649883 F2 6 |NY MTGE AGY 191 3.50 10/01/2034 .. | 04/01/2017. | Partial Call............ccoeeerreenrrrerierieeereenns | cevrrerieeeseesssninens | oevereees 105,000 - L0 [ (3,611) 10/01/2034. | 1FE....
64988R FL 1 |NY ST MTGE REV SER 48 2.625 04/01/2041. .. 105/01/2017. | Partial Call............oovvverreereiirreiisneiieens | ceveieeseieesiisesiiines | eeviieees 130,000 )| .0 . (2,368) 04/01/2041. | 1FE....
658207 LZ 6 |NCHSGFINAG 4.50 07/01/2028 .| 06/01/2017. | Partial Call 80,000 ....80,000 . )| 20 (2,312) 07/01/2028. | 1FE....
658546 RJ 7 |NCENT TXHLTH 5.50 06/01/2021 .. | 06/01/2017. | Sinking Fund Redemption.............cccccoecew. | covvemmerimmsiirnnniians | coves 1,015,000 | .......1,015,000 ,190,088 | ... ,092,714 )| - L0 e (TT,T14) | 0......1,015000 | ... 0. 0| 27,913 | 06/01/2021. | 1.........
677377 U9 2 | OHIO HSG 4.80 11/01/2028.......c.ocvvevrrrieririireririrns .. | 05/01/2017. | Partial Call 50,000 | .covvennes 50,000 | .covreenes 54,110 ) OO | I O (1,990) | ........ 0 [.en..50,000 | ... (01 T 0 [ o 0 [ 1,200 | 11/01/2028. | 1FE....
677377 Y2 3 |OHIO HSG FIN AGY 4.50 11/01/2028...................... .. | 05/01/2017. | Partial Call 255,000 255,000 | .......... 276,540 ) TR I I (10,565) | ........ 0 .265000 | ....... (U 0 | e (U I 5,738 | 11/01/2028. | 1FE....
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67756Q NM 5 | OHIO HSG FIN AGY 3.05 02/01/2044............ccccvuvnnee .. | 06/01/2017. | MBS Paydown 299,129 299,129 305,362 | ..oovvrirnne 0. (2,904) | .ovverrnnd 0 [ (2,904) | ........ (V1 I 299,129 | ... (01 TR 0 | o 0 [ 3,762 | 02/01/2044. | 1FE....
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046. .. | 06/01/2017. | MBS Paydown 64,517 ....64,517 ...64,517 03/01/2046. | 1FE....
67756Q SR 9 |OH HSG FIN AGY J 3.50 09/01/2036.. .. [ 06/01/2017. [ Partial Call............covveerrvereiireiiereiieens | cevvieeneisessisesiines | eeveveees 210,000 | ..........210,000 .218,033 09/01/2036. | 1FE....
67886M PT 0 |OK ST HSGFINAGY C 3.7503/01/2044... .| 06/01/2017. | Partial Call 223,625 223,625 .223,625 03/01/2044. | 1FE....
67886M PU 7 |OK ST HSG FIN AGY D 3.35 09/01/2035 .. | 06/01/2017. | Partial Call...........cccueeerereemrrrerierireeeneenns | ceevserseeeseesseninens | veverneens 169,325 | .......... 169,325 .169,325 0| 09/01/2035. | 1FE....
686087 RY 5 |OREGON ST HSG & CMNTY C 3.125 07/01/2044.... | .. | 06/29/2017. | Partial Call 95,000 ..95,000 | .ooieen99,794 | 97,765 | 0| (2,765) | 0 (2,765) | ........ 0 07/01/2044. | 1FE....
708796 4R 5 |PAHSGFIN AGY 122 4.00 10/01/2046... .. | 06/20/2017. | Partial Call............ccceeerreeerrrmeriererereneenn | cevrieriereseesssninens | evereeees 190,000 .(12,124)] ... 0 10/01/2046. | 1FE....
708796 B9 7 |PAHSG SFM 1134.00 10/01/2041 .. [ 06/20/2017. | Partial Call.............ccvvverreeerriiereiiereiieens | cevvieeeiisesiiseniines | eeveieees 190,000 (3,817) | ........ 0 10/01/2041. | 1FE....
708796 T8 0 |PASTHSG FIN 2015-117A 3.50 04/01/2040.. .. | 06/20/2017. | Partial Call............cveerrrerrirerierirerirnriin | covrverieneseesnsienens | ceveeens 120,000 | ..........120,000 | .........125772 | ........124,303 | ..oocccvvcicnnn0 | ei(4,303) | o0 | (4,303) | ........ 0f.. 04/01/2040. | 1FE....
70879 YR 2 |PAHSGFIN AG 5.00 04/01/2028 .. |..| 06/20/2017. | Partial Call 95,000 | ............95,000 | .........100,784 | ...........95815 | o0 | oeieine(815) | 0 | e (815) | e , 04/01/2028. | 1FE....
72316W ZE 0 |PINELLAS HSG FIN B 3.3501/01/2046.................... .. | 06/01/2017. | MBS Paydown 68,000 | ............68,000 | ...........69,388 | .............69,293 | ..o | 228 | 0 [ 228 ] | 01/01/2046. | 1FE....
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040 .. | 06/23/2017. | Partial Call............ccoreerrrrmerierirererneeseeins | ceereeresseessseisssnnens | oneerenens 45,000 | ...........45,000 | ...c....... 47,690 | ............46,525 | o0 | i(1,525) | 0 [ (1,525) | , 10/01/2040. | 1FE....
76221R  SE 4 |RIHSG & MTGE FIN 2.75 04/01/2040.... .. [ 04101/2017. | Partial Call............ovvvverrrverriieeeiieneiieens | cevvieesiisessineniines | eevieees 125,000 | .........125,000 | .........129,628 | ........... 127,736 | ccovcvvvieennn0 | e (2,736) | ciiiieinn0 it (2,736) | 04/01/2040. | 1FE....
83703R  AH 9 |SC JOBS DEV AUTH 4.00 02/01/2028(SCG).. .. | 06/07/2017. | RAYMOND JAMES & ASSOCIATES....... | cccoverveeinniiinniiiins | covenas 3,141,690 | .......3,000,000 | .......3,204,720 | .........3,131,698 | .................0 | ......(8,845) | .cc..occc.....0 | (8,845) | e 122, 18, X 02/01/2028. | 1FE....
83712D WK 8 |SCHSG FIN & DEV B-2 4.00 07/01/2043 oo || 04/01/2017. | Partial Call..........ccoevveerererireirnerineinenies | ceerneesssisensesienens | seveseeis 15,000 . L0 e (1,215) ] , 07/01/2043. | 1FE....
83755N DR 0 [SD HSG SF FAM 5.00 05/01/2028...........cccccovmurrvnnae .| 06/15/2017. | Partial Call 55,000 | ............55,000 | ............80,015 | ....c....cc.. 293 | e 293) [ ) (VN R (2,293) | ........ 0 05/01/2028. | 1FE....
83755N EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032 .. | 06/15/2017. | Partial Call............ccreerrrenrrmerierererereenn | ceevrerseseseesssninens | oevereens 150,000 | ..........150,000 | ..........155,715 | ...........1562,869 | ....ccccccicven0 | c0i(2,869) | coveciiecn0 | (2,869) | ........ 0 05/01/2032. | 1FE....
83755N EZ 1 |SDHSG DEV TXBL 13.50 11/01/2041... .. [ 06/15/2017. | Partial Call............ovvvverrreereriireiieneiiens | cevvisesiinessineniines | eeveieens 470,000 .(16,776) ] ........ 0 11/01/2041. [ 1FE....
83756C DH 5 |SD HSG DEV AUTH A 3.00 11/01/2030 .| 06/15/2017. | Partial Call 50,000 | ..........50,000 | .....c....52,697 | covvoriirrn 51746 | o0 | o (1,746) | 0 |, (1,746) | ........ 0 11/01/2030. | 1FE....
83756C HX 6 |SDHSG DEV AUTH F 4.00 05/01/2034 .| 06/15/2017. | Partial Call 80,000 . L0 ] (3,436) | ........ 0 05/01/2034. | 1FE....
83756C LL 7 |SDHSG DEV AUTH D 4.00 11/01/2045.. .. | 06/15/2017. | Partial Call ....35,000 37,504 | 0] .eni(2,504) | oo 0 [ (2,504) | ........ 0 11/01/2045. | 1FE....
88045R C6 7 |TNHSGDEV AGY A 3.5507/01/2031. .| 06/01/2017. | Partial Call ..120,000 .120,003 07/01/2031. | 1FE....
88045R UR 1 |TNHSG B HSG FIN 4.50 01/01/2028.. .. | 05/01/2017. | Partial Call 105,000 01/01/2028. | 1FE....
88045R WH 1 | TN HSG DEV 1A 4.50 07/01/2031 .| 06/01/2017. | Partial Call 07/01/2031. | 1FE....
880461 AR 9 | TN HSG DEV AGY 1B 3.60 01/01/2031... .| 06/01/2017. | Partial Call . 01/01/2031. | 1FE....
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043... .. | 06/01/2017. | Partial Call ....30,000 ..31,324 07/01/2043. | 1FE....
880461 DN 5 | TN HSG DEV AGY 2A 4.00 07/01/204 .| 06/01/2017. | Partial Call ..140,000 .151,339 07/01/2045. | 1FE....
880461 JR 0 | TN HSG DEV AGY 1B 3.25 07/01/2036... oo |- 106/01/2017. | Partial Call............vvvvererrereerirriinesiieens | cevvieesrisessisensines | eevieenes 105,000 | .......... 105,000 07/01/2036. | 1FE....
88275A CW 8 |TX ST DEPT OF HSG & CMNTY 3.45 1/01/2032...... .. | 06/26/2017. | MBS Paydown 27,206 01/01/2032. | 1FE....
88275F MT 3 |TXDEPT HSG SF 5.25 09/01/2032........c..cccovvvunnnees .. 106/23/2017. | Partial Call............ccovvveriverriiereiiereiieens | cevvieeeeiisesiiseeiines | eeveieees 245,000 245123 09/01/2032. | 1FE....
88275F MV 8 |TXDEPT HSG B 5.30 09/01/2039... .| 04/01/2017. | Partial Call 25,000 ...25,010 09/01/2039. | 1FE....
88275F MV 8 |TXDEPT HSG B 5.30 09/01/2039... 1| 06/23/2017. | Call...ucvvererirereieeierieeeeeiesiseesenies | ceersenieseseeseninens | ereeens 125,000 125,052 09/01/2039. | 1FE....
88275F NV 7 | TEXAS ST DEPT OF HSG 3.125 03/01/2046.. .. | 06/01/2017. | Partial Call 5,000 5,001 03/01/2046. | 1FE....
88275F NW 5 |TEXAS ST DEPT OF HSG A 3.00 03/01/2046. .| 06/01/2017. | Partial Call 225,000 225,000 .225,000 03/01/2046. | 1FE....
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042 .. 105/01/2017. | Partial Call............oovvverrveereiieneeisreiieees | cevvienseiisesiieeniines | eeveoeees 210,000 | .......... 210,000 11/01/2042. | 1FE....
924190 FR 7 |VTHSGFIN AGY C 4.00 11/01/2043 .. | 05/01/2017. | Partial Call 95,000 ....95,000 11/01/2043. | 1FE....
924190 HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045.... .. 1 05/01/2017. | Partial Call............covuverrverriiereiiereiieees | cevvieeeeiiseniseniiies | cevieeees 170,000 | ..........170,000 | . . L0 ] 11/01/2045. | 1FE....
92812U Q4 3 [VAHSGDEV A 3.50 10/25/2037.......ccrvvvrvrvernricrs .. | 06/25/2017. | MBS Paydown 381,411 | ... 381,411 | 381,411 | 381411 | 0 |0 | 0| 0 ] 10/25/2037. | 1FE....
928120 Q5 0 |VAHSGDEV A3.2506/25/2042..........ccccovvvvrennnnenns <. 1 06/01/2017. | PAYAOWN. ... | ceveieneinsssiennsiins | ceveeees 188,940 | .......... 188,940 | .........188,940 | ...........188,823 | ..o | oo 117 | 0 [l 17 , 06/25/2042. | 1FE....
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93978T QX 0 |WAHSGFIN IN-R 3.00 06/01/2037........ccrevvrvrvrrnne .. 06/01/2017. [ Partial Call..........cocvvverereernineiernrineienns | ceereeivensnseirennninns | cevnnies 105,000 | .......... 105,000 | ..........108,766 | ............ 107,680 | coovvercvrrieenad 0. [V55:10) 1 R 0 [ (2,680) | ........ 0. 105,000 | ....... 0 [ o0 [0 | 1,625 | 06/01/2037. | 1FE....
93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/2046 .1 06/01/2017. | Paydown 65,000 ....65,000 ...68,663 12/01/2046. | 1FE....
98321C _AY 5 |WYOMING CMNTY DEV 4.00 12/01/2025.. .. | .- [ 06/01/2017. | Partial Call.........oovuiireriereiniinsisieniesissins | conrsesnsisseseesssnessnes | seveesees 335,000 | ..........335,000 .335,000 12/01/2025. | 1FE....
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES. ......civiirs  wruiiiiiiiriererstesiserseesassssssserssesnsens e sesssessserssssssnssssensssansenssssseens | senee 41,233,964 | ..... 41,092,274 | ....43,790,879 | ....... 41,570,623 XXX XXX
Bonds - Industrial and Miscellaneous
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40......... .. | 06/15/2017. | MBS Paydown 23,214 02/15/2040. | 1FE..
001752 AA 2 |AMMC CLO 2012-10A E FLT 04/11/22.... .| 04/11/2017. | MBS PaydOWN............cooorieriiiriieniiis | e | ceneees 4,410,000 | ....... 4,410,000 | ....... 4,167,009 11,059,775 04/11/2022. | 1AM...
001752 AC 8 |AMMC CLO 2012-10A F FLT 4/11/22 o[ [ 0411172017, | MBS Paydown..........cooiieiiciinniciinnis [ e | s 2,450,000 2,450,000 2,157,960 ....661,451 04/11/2022. | 1AM...
00176J AA 4 |AMMC CLO 2015-16A A1 FLT 04/14/27.................... .. [ 04/14/2017. | MBS Paydown.........c..ouvveuriinriiinniiiinns | cevveeneiisnniisnniinns | coveas 7,305,000 | ....... 7,305,000 | ....... 7,305,000 04/14/2027. | 1FE..
00176J AB 2 |AMMC CLO 2015-16A AF SSNR 3.04 04/14/27......... .. | 04/14/2017. | MBS PaydOown...........oerveeriiereirereienes | cevvieeeeieeseieeniiies | ceveoeees 465,000 04/14/2027. | 1FE..
00176 AC 0 |AMMC CLO 2015-16A AX FLT 04/14/27................... .. | 0411412017, [ MBS PaydOWN.........ovvrereriiinirneierneienns | seerersnsiesesessnsinnnns | covrnreenes 75,000 04/14/2027. | 1FE..
00176J AD 8 |AMMC CLO 2015-16A B1 MEZ FLT 04/14/27 .| 04/14/2017. | MBS PaydOWN............cooomrverrieinreiieneiis | coereveeeesisenieenniens | coveii 765,000 04/14/2027. | 1FE..
00176 AE 6 |AMMC CLO 2015-16A BF MEZ FLT 04/14/27 .| 04/14/2017. | MBS Paydown...........ccvvvumrineiiiniineienns v | s 100,000 04/14/2027. | 1FE..
00176J AF 3 |AMMC CLO 2015-16A C MEZ FLT 04/14/27... .| 04/14/2017. | MBS PaydOwN............cocourvemiiinriinniins | oo | o 450,000 04/14/2027. | 1FE..
00176J AG 1 |AMMC CLO 2015-16A D MEZ FLT 04/14/27... .| 04/14/2017. | MBS PaydOWN..........cooorveerriieriioereiies | oo | e 450,000 04/14/2027. | 1AM...
00176K AA 1 |AMMC CLO 2015-16A E MEZ FLT 04/14/27............. .. | 04/14/2017. | MBS Paydown.........c..ovrveiriiiriiinniinnns | o | ceveees 405,000 04/14/2027. | 1AM...
00190Y AG 0 |ARES 2013-2A C CLO FLT 07/28/2025 .1 06/22/2017. | DISEADULON. .......ooooeeeceeiceeieeeiiees | e | oo 2,000,000 07/28/2025. | 1Z......
00213R  AA 1 [ARLFR 2012-1A A1 ABS FLT 12/15/2042... . | 06/15/2017. | MBS Paydown 50,317 12/15/2042. | 1FE..
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044........ .. | 06/15/2017. | MBS Paydown 93,149 06/15/2044. | 1FE..
00249E  AA 8 |AAAIRCRAFT FIN 2013-13.596 11/01/2017............ .. | 06/01/2017. | Sinking Fund Redemption.............cc.ccouce | covvemrreimneeiinnninins | ceveeeees 112,288 11/01/2017. | 1FE..
00443P AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036.......... .. | 06/25/2017. | MBS Paydown 223,736 12/25/2036. | 1FM.
00703Q AD 4 |ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036 .| 06/25/2017. | MBS Paydown 82,353 08/25/2036. | 1FM..
00936C AE 2 |AIRLE 2006-2A B CLO MEZ FLT 12/20/2020............ .. | 04/20/2017. | MBS Paydown 559,896 12/20/2020. | 1FE..
01448Q AA 8 |ALESC 4AA1CDO SSNRFLT 07/30/2034 . | 04/30/2017. | MBS Paydown 7,473 07/30/2034. | 1FE..
02149M AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..... .| 06/25/2017. | MBS PaydOWN...........cooomveereiireioeneiies | oveevireenissssiseniins | cveevin 107,951 03/25/2037. | 1FM..
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............... .. | 06/25/2017. | Pass-Through Loss 0 03/25/2037. | 1FM.
02660L AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046...... | .. | 06/25/2017. | MBS Paydown 16,905 10/25/2046. | 1FM..
02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36....... .| 06/17/2017. | MBS Paydown 6,664 10/17/2036. | 1FE..
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36....... .. | 06/17/2017. | MBS Paydown 80,100 12/17/2036. | 1FE..
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45...... ..| 06/17/2017. | MBS Paydown 20,193 04/17/2052. | 1FE..
03235T AA 5 |ACEF 2014-1AAABS 8.00 12/20/24............cc.ccceee.... .. | 06/20/2017. | MBS Paydown 44,311 12/20/2024. | 1AM....
03763K AB 2 |AASET 2014-1 A ABS SNR 5.125 12/15/2029. .| 06/15/2017. | MBS Paydown 29,909 12/15/2029. | 1FE..
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45 . | 04/30/2017. | MBS Paydown 6,250 10/30/2045. | 2AM..
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036...... .. [ 06/25/2017. | MBS PaydOWn.........c.courveeciiireeienieienes | cevvieneeiseeeiseniiins | ceveaneees 458,909 11/25/2036. | 1FM..
046265 AF 1 |ASTORIAFINL 5.00 06/19/2017.......ccccevvvcririrns oo [ 06/19/2017. | MALUIIEY......ovooeeveciiiceiiceeieeeieeeeieenes | cevvieesieessieeseies | cevene 3,500,000 06/19/2017. | 2FE...
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037........ .. | 06/25/2017. | MBS Paydown 235,522 01/25/2037. | 1FM..
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037........ .. | 06/25/2017. | Pass-Through Loss 0 . . 01/25/2037. | 1FM..
05533D AK 2 [BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45 RE...... .. | 06/26/2017. | MBS Paydown 23,566 | ..ooveue 23,566 | ..oooveue 22,933 | oo 23,059 | o 0 [ [CICH N E— 0 | o (361) [ ........ 0 [ e 23,566 | ... 0 [ o0 0 [ 328 | 07/26/2045. | 1FM.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...... .. 1 06/26/2017. | MBS PaydOown............vveeriiereeenieienes | cevveeseeiseneisnniiins | ceveenes 166,133 | .......... 166,133 | .......... 140,583 | ........... 143,475 | oo 0] e (U701 p— LV (767) ] ........ 0. 166,133 | ..o 0 | o0 | 0 | 1,742 | 06/26/2037. | 1FM..
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05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...... .. | 06/26/2017. | Pass-Through LOSS..........cccoervueenrerirnnnns 0 06/26/2037. | 1FM....
05545) AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE...... .. [ 06/25/2017. | MBS PaydOown...........orveirviierieisniienns | covveenniisnniissniinns | ceveeiees 301,659 02/27/2037. | 1AM...
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24...........ccoonuvvuene. .. | 04/01/2017. | Sinking Fund Redemption............cccccoueee | covvemmrvirmnniiinnniinnes | ceveieens 145,215 04/01/2024. | 1FE....
05584A AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029. .. [ 06/25/2017. | MBS Paydown............curvenriiiniiinniinnns | covvessniiissniisnniiinns | e 125,325 05/25/2029. | 1FE....
05605G AA 0 |B2R2015-2 A ABS SEQ SSNR 3.336 11/48 .. | 06/15/2017. | MBS Paydown 77,840 11/15/2048. | 1FE....
059333 ZZ 0 |BACKCOUNTRY.COM LIBOR+725 6/30/2020 .. | .. | 04/03/2017. | Paydown 25,000 ....25,000 06/30/2020. | 2FE....
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035........ .. | 06/20/2017. | MBS Paydown 263,204 263,204 11/20/2035. [ 1FM....
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035........ .| 06/20/2017. | Pass-Through LOSS...........cocceurererenrinnens 0 11/20/2035. [ 1FM....
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035........... .. | 06/20/2017. | MBS Paydown 26,977 09/20/2035. | 1FM....
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035........... .. | 06/20/2017. | Pass-Through LOSS.............coovverreerrnneeens 0 09/20/2035. | 1FM....
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ .. | 06/25/2017. [ MBS PaydOWN..........cvvverrveinnreierinnieens | ceerenrsensnsssiennninne | cernnies 175,031 06/25/2037. | 1FM....
059475 AG 8 |BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37.. .. | 06/25/2017. | Pass-Through LOSS...........ccccoerverrvnrrenns 0 06/25/2037. | 1FM....
05948K TJ 8 |BOAA2004-8 CBIO 10 6.0 9/25/34 .. | 06/25/2017. | MBS Paydown 0 09/25/2034. | 4FE....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .. | 06/25/2017. | MBS Paydown 35,434 05/25/2035. | 1FM....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... oo | . | 06/25/2017. | Pass-Through LOSS..........coeeeueerereneienes 0 05/25/2035. | 1FM....
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034................. .. | 06/25/2017. | MBS Paydown 51,885 04/25/2034. | 1FM....
05949A FJ 4 |BOAMS 2004-4 1510 10 CSTR 05/25/19................c.. .. | 06/25/2017. | MBS Paydown 0 05/25/2019. | 1FE....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... .. | 06/25/2017. | MBS Paydown 4,802 11/25/2035. [ 1FM....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... .. | 06/25/2017. | Pass-Through LOSS............cccccowerviinnnneas 0 11/25/2035. | 1FM....
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. .. | 06/25/2017. | MBS Paydown 1,219 10/25/2036. | 1FM....
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. .. | 06/25/2017. | Pass-Through LOSS.............ccccveerreerrenens 0 10/25/2036. | 1FM....
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036. .. [ 06/20/2017. | MBS PaydOown..........corveerriierieeneiienes | covvieeeeiessiisnniiins | ceveieees 304,158 05/20/2036. | 1FM....
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036........... .. | 06/20/2017. | Pass-Through LOSS..........ccoevveenrerernnnns 0 05/20/2036. | 1FM....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37. .. [ 06/25/2017. | MBS PaydOown..........oorveiriiireiieniiinnes | covveenniissssissniiins | coveeenees 13,589 05/25/2037. | 1FM....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37. .. | 06/25/2017. | Pass-Through LOSS.............cccovvmrrvernreeen. 0 4,363 05/25/2037. | 1FM....
05955T AA 8 |BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51..... .. | 04/24/2017. | MBS Paydown 527,182 527,182 02/24/2051. | 1FE....
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49.. .. | 06/24/2017. | MBS Paydown 502,277 | ... 502,277 12/24/2049. | 1FE..
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE........... .. | 06/26/2017. | Pass-Through LOSS...........ccccerrerrienrinnens 0 07/26/2036. | 1AM..
07384M S8 6 | BSARM 2004-5 3A SEQ SNR FLT 07/25/2034 .. [ 06/25/2017. | MBS PaydOown..........ooorveerieeriiieniiianes | covveenniisnsisnniinns | covveeeeens 46,380 07/25/2034. | 1Z......
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033 oo || 06/25/2017. | MBS Paydown............ccouviiiimiinniiciinns | coerissiiniinsiiiesins | o 157,844 09/25/2033. | 1FM..
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35........ .. | 06/25/2017. | MBS Paydown 239,115 04/25/2035. | 1FM..
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37 .. | 04/14/2017. | Pass-Through Loss 0 .0 05/25/2037. | 1FM..
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37 .. | 04/14/2017. | Pass-Through Loss 10 .0 05/25/2037. | 1FM.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... .. | 04/26/2017. | Pass-Through LOSS...........ccccoerverrverionns 0 .0 05/25/2037. | 1FM..
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... .. | 04/26/2017. | Repayment of Prior Pass Through Losses 76 .0 05/25/2037. | 1FM.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... .. | 05/26/2017. | Pass-Through LOSS............ccccrverrenrionens 0 .0 05/25/2037. | 1FM..
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... .. | 05/26/2017. | Repayment of Prior Pass Through Losses 41 .0 05/25/2037. | 1FM..
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... .| 06/25/2017. [ MBS PaydOoWN..........ccoeereriiiniiiiernnienns | veererinsissseninernnnns | covveenenns 44585 | ............ 44,585 09/25/2020. | 1FM.
075386 AC 6 |BEAVERVALLEY FND 9.00 6/01/2017.................... o 1 06/01/2017. | MAEUFIY ..o | e | cenveieeens 41,000 | ........... 41,000 06/01/2017. | 2FE...
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08179X AC 9 |BSP 2013-IlA A2A CLO FLT 07/15/2024................... .. | 06/29/2017. [ DIStHDULON. ......ocvvvieiciricisiseieriissins | ceereeiersnseennninns | e 900,000 | .......... 900,000 | .......... 900,000 | ............ 900,000 | ..covvrerernnee {0 [ (01 IO {0 0 [ (V1 I 900,000 | ....... (01 TR 0 | o 0 [ 18,234 | 07/15/2024. |1Z......
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029.... .. | 06/15/2017. | MBS Paydown 3,478 12/15/2029. | 6FE....
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 .. | 06/20/2017. | Sinking Fund Redemption..............c.cc...... 38,275 06/20/2024. | 1FE....
11042B AA 0 |BRITISH AIRWAYS 5.625 06/20/2020. .| 06/20/2017. | Sinking Fund Redemption.............c.......... 65,706 06/20/2020. | 2FE....
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027 .. 06/25/2017. | MBS Paydown 75,000 10/25/2027. | 1FE....
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028 06/25/2017. | MBS Paydown 116,250 03/27/2028. | 1FE....
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047........ .. | 06/15/2017. | MBS Paydown 1,667 04/15/2047. | 1FE....
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... .. | 06/20/2017. | MBS Paydown 2,816 06/20/2036. | 1FM....
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... .. | 06/20/2017. | Pass-Through LOSS............cccccouvirviinnneas 0 06/20/2036. | 1FM....
12543K AM 6 | COMMUNITY HEALTH TL G L+275 12/31/2019....... .. [ 06/30/2017. | PaYAOWN. ... | ceevireeeiieesiiesniiins | ceveeees 131,758 12/31/2019. | 3FE....
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028............ccovvmrener .. | 06/18/2017. | MBS Paydown 25,000 03/18/2028. | 1FE....
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28 .. | 06/18/2017. | MBS Paydown 25,000 06/18/2028. | 1FE....
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.... .| 06/18/2017. | MBS Paydown 231,818 10/18/2029. | 1FE....
12563L  AA 5 |[CLIF 2016-1A AABS SNR 4.21 02/18/41.................. .. | 06/18/2017. | MBS Paydown 57,929 02/18/2041. | 1FE....
12641P  CG 7 |CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36........ .. | 06/26/2017. | MBS Paydown 87,266 04/26/2036. | 1FM....
12641P  CK 8 | CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ .. | 06/26/2017. | Pass-Through LOSS............ccccrrverrinrionens 0 04/26/2036. | 1FM....
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 06/26/2017. | MBS Paydown 5,057 09/26/2037. | 1FM....
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 06/26/2017. | Pass-Through LOSS.............cccccerveernenens 0 09/26/2037. | 1FM....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ .. [ 06/26/2017. | MBS PaydOown...........ovveeriiereeiiniiianes | cevvienniisssiisnniinns | ceveeenees 19177 07/26/2037. | 1FM....
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.................. .. | 06/26/2017. | Pass-Through LOSS............ccoevverreernneeens 0 07/26/2037. | 1FM....
12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36 .. | 06/26/2017. | MBS PaydOown..........ccoiieeiieriiiiniinias | covvierieressesensinnns | eveienns 196,687 12/26/2036. | 1FM....
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.. .. | 06/26/2017. | Pass-Through LOSS.............coovveemreermreeens 0 12/26/2036. | 1FM....
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36. .. | 06/26/2017. | MBS Paydown 22,643 01/26/2036. | 1FM....
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36 .. | 06/26/2017. | Pass-Through LOSS............cccorverrinrionnns 0 01/26/2036. | 1FM....
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37 oo | | 06/26/2017. | MBS PaydOWN..........cveomvirriirreiiereiies | oveevieseeieesiieeniins | e 47,101 04/26/2037. | 1FM....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... .. | 06/26/2017. [ MBS PaydOWN..........ooorereriiinerneiernereens | seerersnsienssessnsrsnnns | covreenenns 40,506 04/26/2037. | 1FM....
12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37.. .. | 06/26/2017. | Pass-Through Loss 0 04/26/2037. | 1FM....
12641Q DR 0 |CSMC 2009-7R 15A5 MEZ FLT 04/26/37.... .. | 04/01/2017. | Pass-Through Loss 0 04/26/2037. | 1FM....
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... .. | 06/26/2017. | MBS Paydown 89,785 03/26/2037. | 1FM....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... .. | 06/26/2017. | MBS Paydown..........cccovveriiciiiiiirisiins | covvierienienieniiinnis | e 160,267 03/26/2037. | 1FM....
12643K AQ 6 |CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39....... .. [ 05/15/2017. | MBS Paydown............ourveriiriinniiiinns | covveenniisnsiisnniiins | cove 1,294,150 09/15/2039. | 1FE....
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.... .. | 06/28/2017. | Pass-Through LOSS.............oevveemrrermreeeas 0 12/27/2036. | 1FM....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... .. | 06/25/2017. | MBS Paydown..........ccocvvveriieriniiiinniniins | covvierienisniiniinnns | ceviieens 189,045 04/25/2035. | 1FM....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... .. | 06/25/2017. | Pass-Through LOSS............ccccoerverrvnrronns 0 04/25/2035. | 1FM....
12667F LG 8 |CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. .. | 06/25/2017. | MBS Paydown 518 07/25/2034. | 1FM....
12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024................ .. [ 06/25/2017. | MBS Paydown.........c..vrveeriiiriiinniiinnns | covveinniiissniisnniiinns | cevennes 191,436 X 08/25/2024. | 1FM....
12667F VF 9 |CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34....... .. | 06/25/2017. | MBS Paydown 3,049 3,076 0 80 0 80 | .oveend 0 | e 3,049 | i 0 20 ] 84 |10/25/2034. | 1FM....
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... .. | 06/25/2017. | MBS Paydown 9,728 | i 9,728 | 6,399 | 3,967 | oo 0 | ..(152,026) | ...covonenenn 0 [ (152,026) | ........ (V1 I 9,728 | ....... (01 T 0 [ o (V1 I 56 |01/25/2036. | 1FM....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... .. 1 06/25/2017. | Pass-Through LOSS.............cccccourereeeannneas 0 [ oo 715 | 1512 | (U A (VN [ (U A (VI AT 0 ... (U 0 ... (U 0 | e 0 [ 0 |01/25/2036. | 1FM....
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12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........c0vevuve .| 06/25/2017. [ MBS PaydOoWN..........ccoeereriiineiiiernninenns | veererinsisesesinerisnnns | conveenenes 12,901 | oo 12,901 | oo 11,150 5,865 0 596 0 5% | ........ (V1 I 12,901 | ....... (01 TR 0 | o (0[N I 335 | 05/25/2036. [ 1FM....
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36................... .. | 06/25/2017. | Pass-Through LOSS............cccccouervviannneas 0 05/25/2036. | 1FM....
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36..... | .. | 06/20/2017. | MBS Paydown 82,799 04/20/2036. | 1FM....
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... .. | 06/25/2017. | MBS Paydown 4,022 11/25/2035. | 1FM....
126694 QJ 0 [CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35..... | .. | 06/20/2017. | MBS Paydown 12/20/2035. | 1FM....
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35..... .. | 06/20/2017. | Pass-Through LOSS..........cccoerveenrrirnnnnes 0 12/20/2035. | 1FM....
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036...... .. | 04/25/2017. | Pass-Through LOSS...........ccccoerverrinrionnns 0 01/25/2036. | 1FM....
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036...... .. | 06/25/2017. | MBS Paydown.............coeveciiriiiiinrinniis | convienienieniissieens | i 76,429 01/25/2036. | 1FM....
12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034..... | .. | 06/20/2017. | MBS Paydown.............cccocvvimmiiinmiiinniiins | v | v 101,443 09/20/2034. | 1Z......
12669F VH 3 |CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034.......... .. | 06/25/2017. | MBS Paydown 30,961 05/25/2034. | 1FM..
12669G BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34....... .. | 06/20/2017. | MBS Paydown 21,903 11/20/2034. | 1FM.
12669G BZ 3 |CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34....... .. | 06/20/2017. | MBS Paydown 31,591 11/20/2034. | 1Z......
14178V AB 4 |CFCAT 2013-1AB ABS 2.75 11/15/2018...........c....... .. | 06/15/2017. | MBS Paydown..........ccocvvveiiieriiiinniniins | convierieniesieniinnns | cevereees 141,029 11/15/2018. | 1FE..
143090 AE 0 |CARL 2007-10A C CLO MEZ SEQFLT 04/19/22...... .. [ 04/19/2017. | MBS Paydown.........c..vrvvuriinriiinniiiinns | cevveinsiisnsiisnniinns | cov 1,199,000 04/19/2022. | 1FE...
14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.......... .. [ 06/15/2017. | MBS PaydOown...........orveerieierieereioenes | ceevieeeiisnesisesiiens | ceveenenees 17,504 02/15/2046. | 1FE...
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041........... .. [ 06/15/2017. | MBS Paydown............ouruvriiinriieniiiinns | covvisnsiissniisnniins | cvvveennes 75,761 08/15/2041. | 1FE...
150323 AC 7 |CEDF 2014-4A AF CLO SSNR 3.491 10/23/26 .. [ 04/23/2017. | MBS PaydOWN.........coouucverciiireiieneeines | cevvernesiseeneeeniens | covena 4,600,000 | ....... 4,600,000 | ....... 4,600,000 10/23/2026. | 1Z......
15032T AG 1 |CEDF 2013-1A B2 CLO 3.351 03/09/2025. oo || 06/23/2017. | DiStribULION..........cvvveieriirieiicieiees | e | v 2,000,000 | ....... 2,000,000 | ....... 1,980,000 03/09/2025. | 1Z......
15136W AG 9 |CECLO 2013-20A B1 CLO MEZ FLT 01/25/2026...... .. | 04/25/2017. | MBS Paydown 2,325,000 2,325,000 | ....... 2,325,000 01/25/2026. | 1Z......
15136W AJ 3 |CECLO 2013-20A B2 CLO MEZ 4.33 01/25/26.......... .. [ 04/25/2017. | MBS PaydOown.........c..orveerriiiereiiereiienes | cevveenenisnseiseniiins | cevon 3,750,000 | ........ 3,750,000 | ....... 3,750,000 01/25/2026. | 1Z......
15137J AC 6 |CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26......... .. | 06/15/2017. | DIStHIDULON. ......vocvvvvicirricieiseeisniseins | e | crvnees 1,500,000 | ....... 1,500,000 | ....... 1,500,000 04/17/2026. | 1FE..
16162W NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35... .. | 06/25/2017. | MBS Paydown 148,344 .148,344 11/25/2035. | 3FM..
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... .. | 06/25/2017. | MBS Paydown 9,784 01/25/2036. | 1FM.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36... .. | 06/25/2017. | Pass-Through LOSS.............cccccourerveeannneas 01/25/2036. | 1FM..
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .. | 06/25/2017. | MBS Paydown 11/25/2036. | 4FM..
16165Y AV 4 |CFLX2007-M12F6 NAS SSNR 5.0296 08/37........... .. | 06/25/2017. | MBS Paydown 08/25/2037. | 1FM.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. .. 1 06/25/2017. | Pass-Through LOSS.............oovveemreermreeens 08/25/2037. | 1FM..
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036 .. | 06/25/2017. | MBS Paydown 03/25/2036. | 1FM.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... .. | 06/25/2017. | MBS Paydown 08/25/2035. | 1FM..
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 .. | 06/25/2017. | MBS Paydown 04/25/2036. | 1FM..
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.... .. | 06/25/2017. | Pass-Through LOSS...........ccccorverrinrionns 04/25/2036. | 1FM..
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036. .. | 06/25/2017. | MBS Paydown 217,940 07/25/2036. | 1FM..
17310 AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36 .. | 06/25/2017. | MBS Paydown 117,101 09/25/2036. | 1FM.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ .. | 06/25/2017. | MBS Paydown 4,757 03/25/2037. | 1FM..
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ .. | 06/25/2017. | Pass-Through LOSS...........cccorevrienrinnes 0 03/25/2037. | 1FM.
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37. .. [ 06/25/2017. | MBS Paydown............ovrvveriinriisnniinnns | cevvisnsiissniisssiiins | cvvveennes 71,627 06/25/2037. | 1FM..
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37........... | .. | 06/25/2017. | Pass-Through Loss...........ccccoorurvvrerruennee 0 06/25/2037. | 1FM..
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050........ .. | 06/20/2017. | MBS Paydown 285,762 04/20/2050. | 1FE..
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040........... .. | 06/25/2017. | MBS Paydown 82,899 10/25/2040. | 1FE...
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210382 AA 5 |CONSTELLIS GROUP INC 9.75 05/15/2020............. .. | 05/08/2017. | Make Whole Call 1,000,000 | .......... 995,130 | ............ 950,102 | ..covvcvreennn0 | 49,898 | ..o | 49,898 | 0]......1,000,000 |..... 0. 74,966 | ......... 74,966 | ....... 46,854 |05/15/2020. | 4FE....
21050A AA 0 |CCOLT 2015-1 A ABS SNR 2.82 03/15/2021.. .. | 04/15/2017. | MBS Paydown 12,738 (258) | ovevvrernns0 | e (236) | e 0 03/15/2021. | 3AM...
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027 .. | 06/15/2017. | MBS Paydown 4,020 | 017 | 1,252 | 0| 0 [ o0 | 0 [ 0 03/15/2027. | 1FM..
210795 QB 9 |CONTL AIRLINES 12-2 A 4.00 10/29/2024.. .. | 04/29/2017. | Sinking Fund Redemption 124,417 125934 |0 | (T5) [ 0| (75) | 10/29/2024. | 1FE..
21987TH AS 4 |CBBC-ADM 98-16.50 12-15-17 AL120613.. .| 06/15/2017. | Sinking Fund Redemption ..168,951 .169,512 12/15/2017. | 1FE..
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 06/18/2017. | MBS Paydown 04/18/2028. | 1FE..
227170 AG 2 |CRNN 2014-2A A ABS SNR 3.27 11/18/2029.. 06/18/2017. | MBS Paydown 11/18/2029. | 1FE..
229899 AA 7 |CULLEN/FROST BNKRS VIR 02/15/2017 .. | 04/01/2017. | Prior Period Adjustment 0 02/15/2017.| 2FE...
23222T AC 4 |CTWTR 2014-1A A2 CLO MEZ FLT 07/15/2026 .. [ 06/08/2017. | DIStHDULON. ........oooovvevriicricriecciiinnns | ceviieneiisnsiiesniiins | oo 3,000,000 07/15/2026. | 1Z......
23242L  AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036 ..|.. | 06/15/2017. | MBS Paydown 29,632 07/15/2036. | 1FM..
232456 AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | .. | 06/25/2017. | MBS Paydown 88,320 12/25/2046. | 1FM.
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | .. | 06/25/2017. | Pass-Through Loss 0 12/25/2046. | 1FM..
233046 AC 5 |DNKN 2015-1A A2l ABS SNR 3.262 02/20/45........... .. | 05/20/2017. | MBS Paydown 25,000 02/20/2045. | 2AM...
233046 AD 3 |DNKN 2015-1A A2l ABS SNR 3.98 02/20/45.. .. | 05/20/2017. | MBS Paydown 6,250 02/20/2045. | 2AM...
247358 AA 2 |DELTAAIR2012-14 05/07/20 .. | .. | 05/07/2017. | Sinking Fund Redemption.............ccccccveee | oerevemmeeieneiirenniins | v 48,362 05/07/2020. | 1FE..
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.........cccoc0eeeec .. | 06/25/2017. | MBS Paydown 1,939 01/25/2027. | 1FM..
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36..... | .. | 06/25/2017. | MBS Paydown 20,222 12/25/2036. | 1FM..
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... .. | 06/25/2017. | MBS Paydown 204,472 204,472 02/25/2037. | 1FM.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... .. | 06/25/2017. | Pass-Through Loss (U I 5,887 02/25/2037. | 1FM..
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35.......... .. | 06/25/2017. | MBS Paydown 255,072 255,072 04/25/2035. | 1FM..
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020 .. | 06/25/2017. | MBS Paydown 7,913 7,913 03/25/2020. | 1FM.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .. | 06/25/2017. | MBS Paydown 8,137 8,137 02/25/2036. | 1FM..
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.... .. | 06/25/2017. | Pass-Through Loss 0 466 02/25/2036. | 1FM.
251563 FY 3 | DMSI 2004-5 A3 SEQ 5.59 07/25/2034... .| 06/25/2017. | MBS Paydown 252,270 252,270 07/25/2034. | 1FM..
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019.... . 06/15/2017. | Sinking Fund Redemption..............ccccceces [ cevervvirmneirnneinnnnns | v 196,500 196,500 06/15/2019. | 1FE..
258257 AA 2 |DORIC NIMROD AIR 2012-1B 6.50 05/30/2021........ 05/30/2017. | Sinking Fund Redemption 05/30/2021. | 2FE..
258258 AA 0 |DORIC NIMROD AIR 2012-1A 5.125 11/30/24 05/30/2017. | Sinking Fund Redemption 11/30/2022. | 1FE..
26208 AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045 .. | 04/20/2017. | MBS Paydown 07/20/2045. | 2AM...
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 .| 04/15/2017. | MBS Paydown 04/15/2027. | 2AM...
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/204 ..|C| 04/15/2017. | MBS Paydown 06/15/2040. | 1FE..
26845%# AA 8 |EDXSUPPLY CHA SEN SEC NT 3.50 1/15/2019..... .. | 04/15/2017. | Paydown 01/15/2019. | 1.........
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39 06/15/2017. | MBS Paydown 31,250 12/15/2039. | 1FE..
28108 AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025 .. | 04/01/2017. | MBS Paydown..........cccoevuerinririninrinniis | oo | e 15,331 10/01/2025. | 1FE..
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025. .. [ 04/01/2017. | MBS PaydOWN.........ooourverreereeieneiienes | cevvereeenisseeisenieens | ceveeneeens 15,684 10/01/2025. | 1FE..
28618W AA 2 |ERL2014-1A A1 ABS SNR 2.299 04/19/2044. .| 06/19/2017. | MBS Paydown 53,745 04/19/2044. | 1FE..
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037. .. [ 06/25/2017. | MBS Paydown.........c..vrveeriiiriiinniiinnns | covveinniiissniisnniiinns | cevennes 122,536 04/25/2037. | 1FM..
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042 ..|.. | 06/15/2017. | MBS Paydown 32,530 10/15/2042. | 1FE..
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42........... .. | 06/15/2017. [ MBS PaydOoWN..........ccoeereriiiieiniiernninenns | veererinsisseeninerisnnns | conveinenes 15,000 11/15/2042. | 1FE..
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017.......cccvveervrircrrianne .. | 06/01/2017. | Maturity...........ccocoovvvenn. 0 .0 06/01/2017. | 1FE..
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316817 AA 3 |57TH ST MTGE 7.125 6/01/2017.....ccvvvvrvrrrcirerines .. | 06/01/2017. | Sinking Fund Redemption...........ccccoeveers | vererrvrvenerernerisiinns | o 63,891 | oo 63,891 | ..o 63,897 | o 63,891 0 (0) 0 ()] (V1 I 63,891 | ....... (01 TR 0 | o 0 [ 1,771 1 06/01/2017. | 1FE....
319963 ZF 4 |FIRST DATA REVOLVER LIBOR+400 9/24/2016...... .. | 04/01/2017. | Prior Period Adjustment 0 .0 09/24/2016. | 3FE....
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036....... .. | 06/25/2017. | MBS Paydown 295,924 295,924 10/25/2036. | 1FM....
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... .. | 06/25/2017. | MBS Paydown 122,573 122,573 07/25/2036. | 1FM....
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35 .. | 06/25/2017. | MBS Paydown 124,539 .124,539 02/25/2035. | 1FM....
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35....... .. | 06/25/2017. [ MBS PaydOoWN..........coovereriiinerniiernnreins | seerersnsissesesinsisnnns | covrnvenenns 49,609 11/25/2035. | 1FM....
32051G XQ 3 |FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35....... .. | 06/25/2017. | Pass-Through LOSS............cccccowurveeinnneas 0 11/25/2035. | 1FM....
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033............. .. | 06/25/2017. | MBS Paydown...........c.covvuriieririiinisiins | covvieriesiesieniiinnns | cevieens 114,457 04/25/2033. | 1FM....
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... .. | 06/25/2017. | MBS Paydown 64,909 09/25/2034. | 1FM....
36185M AJ 1 | GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/35........ .. [ 06/25/2017. | MBS PaydOown...........oerveerierereiereioenes | cevvieessissesisssiiens | ceveiieeees 10,932 07/25/2035. | 1FM....
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047...... .. | 06/25/2017. | MBS Paydown 55,787 03/25/2047. | 1FM....
362341 7S 2 |GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.......... .. [ 06/25/2017. | MBS PaydOown.........c.oourveereiieneeieneiienes | cevveeeeiisensisnniiins | ceveoeees 515,829 02/25/2036. | 5FM..
362341 7S 2 |GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.......... .. | 06/25/2017. | Pass-Through LOSS...........cecererrienrinnns 0 02/25/2036. | 5FM...
362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035... .. [ 06/25/2017. | MBS Paydown.........c..ourveeriiiiriiinniinnns | covvesnniiissniisnniinns | ceveinnes 126,553 06/25/2035. | 1FM..
36242D BZ 5 |GSR 2004-9 B1 MEZ FLT 08/25/2034. .. | .- | 06/25/2017. | MBS Paydown 38,560 08/25/2034. | 1FM..
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ .. | 06/25/2017. | MBS Paydown 99,689 12/25/2034. | 1FM..
36242D UQ 4 |GSR 2005-AR14A1 SEQ SSNR FLT 01/25/2035...... .. | 06/25/2017. | MBS Paydown 207,616 207,616 01/25/2035. | 1FM..
36242D VY 6 |GSR2005-AR14A2 MEZ FLT 01/25/2035............... .. | 06/25/2017. | MBS Paydown 27415 | o 27,415 .0 01/25/2035. | 1AM...
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045, .| 06/10/2017. | MBS PaydOwN............cooorvierieiiniiiniies | v | v 122,052 | .......... 122,052 118,867 11/10/2045. | 1FM..
37247D AK 2 | GENWORTH HOLDINGS 6.515 05/22/2018.... .| .. | 05/01/2017.| BANC OF AMERICA SECURITIES......... | ccovvvoerevirenciricein | e 1,245,313 | ... 1,250,000 ,231,250 05/22/2018. | 3FE...
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028, C [ 06/17/2017. | MBS PaydOWN.........cvvevrrrrirerrrieirnsisins | crvverseiessssssseensnens | corereees 168,750 | .......... 168,750 04/17/2028. | 1FE..
37954T AA 2 |GSFI2015-1 B1 ABS SNR 2.74 01/18/2030 .| C|06/18/2017. | MBS Paydown 225,561 225,561 01/18/2030. | 2AM...
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 .. | 06/25/2017. | MBS Paydown 28,964 09/25/2034. | 1FM.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020..........ccoccouvverunneens C| 06/15/2017. | Sinking Fund Redemption...............c........ 89,546 12/15/2020. | 3FE...
40423X  AA 0 [NZES2016-PLS2 A ABS SNR 5.683 07/25/21.......... .. [ 06/25/2017. | MBS PaydOown..........corverriiireinniiaenns | cevveeeeiinsesisssiines | eeveoeees 279,011 07/25/2021. | 2AM...
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ .. | 06/25/2017. | MBS Paydown 6,678 09/25/2037. | 1FM.
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.. .. | 06/25/2017. | MBS Paydown 09/25/2037. | 1FM..
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ .. | 06/25/2017. | Pass-Through LOSS.............cccccemrrveernenens 09/25/2037. | 1FM.
40538B AG 7 |HLA2014-2A B CLO MEZ FLT 04/28/2025. .. [ 04/28/2017. | MBS PaydOown.........coorveeriineiiieniiienes | cevveesesisnsiisnniiins | cvv 1,000,000 04/28/2025. | 1Z......
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034...........| .. | 06/19/2017. | MBS Paydown 5,215 06/19/2034. | 1FM..
41161P  FV 0 [HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034........... .. | 06/19/2017. | MBS Paydown 3,487 08/19/2034. | 1FM..
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46.. .. | 06/19/2017. | MBS Paydown 261,737 261,737 09/19/2046. | 1FM..
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ .| 06/19/2017. | Pass-Through LOSS...........oecurerrienrinnns (O I 73,478 09/19/2046. | 1FM.
41162N  AC 1 |HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47........ .. [ 06/19/2017. [ MBS PaydOown.........c.corveereeieneeiereeienes | cevveeeeeissneisnniiins | ceveeees 191,576 | .......... 01/25/2047. | 1FM..
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. .. | 06/20/2017. | MBS Paydown 96,039 | ............96,039 03/20/2043. | 2AM...
42982A  AG 6 |HLM 5A-2015B2 CLO MEZ 4.57 01/29/2026............ .. [ 06/15/2017. | DIStADULON. .......ooooovvevriceicrineinnis | e | e 500,000 | .......... 500,000 01/29/2026. | 1Z......
43132R  AE 1 |HLDN 2013-1A B2 CLO MEZ 4.65 01/17/2026.......... o [ 04/17/2017. | MBS PaydOown.........c.corverriiereiieneiienes | ceeveeeeiiesseisensiiins | ceies 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | .........1,000,000 | ...ccocvorvcrec0 | e | o0 | 0 | 0 | 122221,000,000 | ..o 01/17/2026. | 1Z......
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028............ .. | 06/25/2017. | MBS Paydown 255,142 255,142 | ....... 255,106 | ..coovevrererrienn0 | 0 | i (8) | 0 | it (8) [ 0 | 265,142 | L0 | 0 ] 12/26/2028. | 1FE..
43710M  AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037.............. .. 1 06/25/2017. | MBS PaydOown............ovveureeieneeieneeienes | cevveesesissseeissniiins | ceveeeeees 13,783 | e 13,783 | oo 9476 | .ocooreeen2,556 | 0 ] 5,042 | 0 ] 5,042 | 0 13783 | 0 | 0 02/25/2037. | 1FM..
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43739E AP 2 |HMBT 2005-1 A1 SEQ SSNR FLT 03/25/2035.......... .. | 06/25/2017. | MBS Paydown 90,926 | ..ovveuvn 90,926 | ..oeoeees82,800 | o0 | 0| 1447 | 0 | 1447 | (V1 I 90,926 03/25/2035. | 1FM....
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036............ .. [ 06/25/2017. | MBS Paydown...........ovveurviienieieneiienns | o | ceveenes 156,598 | .......... 156,598 | ........137,024 | ... 138,747 | o0 | 8176 | 0 ] 8176 | 0 12/25/2036. | 1FM....
44929F AJ 1 |ICG 2014-3A A1B CLO SSNR 3.32 01/25/2027......... .. [ 05/30/2017. | DIStADULON. .......ovooevveeiiceiiceiieeeeieeens | cevvieeiieesiieesiiies | cevena 2,000,000 | ....... 2,000,000 01/25/2027.|1Z......
44983K AF 1 |INGIM 2006-3A C CLO MEZ FLT 12/13/2020.. 04/16/2017. | MBS Paydown.............cocourvvnmienniiisneies [ o | s 1,000,000 ,000,000 12/13/2020. | 1FE..
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.. .. | 06/25/2017. | MBS Paydown 31,573 04/25/2035. | 1FM..
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. | .. | 06/25/2017. | MBS Paydown 53,672 08/25/2035. | 1FM.
45257E  AB 0 [IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037........ .. | 06/25/2017. | MBS Paydown 689,134 02/25/2037. | 1FM..
453666 ZZ 5 |IMPACT SALES LLC L+700 12/30/2021.................... .| 06/30/2017. | Paydown 3,750 12/30/2021. | 2FE...
453667 ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021.... .. | 04/01/2017. | Commitment Fee.................... 12/30/2021. | 2FE...
453667 ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021.... ..| .. | 06/30/2017. | Paydown 12/30/2021. | 2FE...
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35......... .. | 06/25/2017. | MBS Paydown 02/25/2035. | 1FM.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35... .. | 06/25/2017. | Pass-Through LOSS...........ccccoerverrvnrrenns 02/25/2035. | 1FM..
45660L LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35......... | .. | 06/25/2017. | MBS Paydown 06/25/2035. | 1FM.
45660L LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35......... .. | 06/25/2017. | Pass-Through LOSS...........ccoccrrverrvnrienns 06/25/2035. | 1FM..
45660L LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035....... .. | 04/25/2017. | Pass-Through LOSS............ccoovverreernneeens 06/25/2035. | 1FM..
45660L LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035....... .. | 06/25/2017. | MBS Paydown 06/25/2035. | 1FM..
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... .. | 05/25/2017. | Pass-Through LOSS............ccccorverrvnrionns 06/25/2035. | 1FM..
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... .. | 06/25/2017. | MBS Paydown 06/25/2035. | 1FM.
45660N X9 1 |INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34. .. | 06/25/2017. | MBS Paydown 10/25/2034. | 1FM..
46184# AA 5 |INVISION DIV LIBOR+900 6/30/2020. .. | 06/30/2017. | Paydown . 06/30/2020. | 4.........
462651 AA 8 [IRACORE INTL IN 9.50 06/01/2018.... .| 04/11/2017. [ EXChaNGEd........vvvrveeirereieineieeerieinnns | ceereeissnsnssseensniens | cernnnns 488,040 .515,000 06/01/2018. | 6FE..
46590B AA 2 |JPTEP 2011-1 ASEQ CSTR 06/17/41.... .. | 06/17/2017. | MBS Paydown 356,915 .356,915 06/17/2041. | 1FE..
46615P AE 4 [JFIN 2007-1A C CLO MEZ FLT 07/20/2021 o | [ 04/20/2017. | MBS PaydOWN........oovvuevmiriirererierienisins | croverseeerississeeninens | corereens 724,193 711,804 07/20/2021. | 1FE..
46617U AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23....... .. [ 04/20/2017. | MBS Paydown.........c..orveeriiiriiiniienns | o | ceveeeees 349,270 | ..........349,270 | .........349,270 | .......... 349,270 04/20/2023. | 1FE..
46619X AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70........... .. | 06/15/2017. | MBS Paydown 22,957 03/17/2070. | 1FE..
466247 UG 6 |JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035...... .. | 06/25/2017. | MBS Paydown 26,530 08/25/2035. | 1FM.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. | 06/25/2017. | MBS Paydown 8,808 12/25/2035. | 1FM..
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. | 06/25/2017. | Pass-Through LOSS...........cccenrerrienrinnens 0 12/25/2035. | 1FM.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36. .. [ 06/25/2017. | MBS PaydOown..........ooorveerieeriiieniiianes | covveenniisnsisnniinns | covveeeeens 41,230 03/25/2036. | 1FM..
46627M CU 9 |JPALT 2006-A12A1 SEQ SSNR CSTR 03/36. .. | 06/25/2017. | Pass-Through LOSS...........cocceurerrrenrinnens 0 03/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36... .. | 04/07/2017. | Pass-Through LoSS............cccccouvirvieannneas 0 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36. .. | 04/07/2017. | Repayment of Prior Pass Through Losses 7,161 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36... .. | 05/05/2017. | Pass-Through LOSS...........coceererrienrinnns 0 [0 |0 |0 [0 |0 [0 | 0 [ 05/25/2036. | 1FM.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36... .. | 05/05/2017. | Repayment of Prior Pass Through LOSSES | ..........cccccummeuvies | covverennes AB777 | a0 [0 0 |0 |0 | 0 | 0 | 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36... .. | 05/31/2017. | Pass-Through LOSS...........coccurrirriennrinnnes 0 [ om0 |0 |0 [0 | 0 [0 | 0 | 05/25/2036. | 1FM.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36... .. | 05/31/2017. | Repayment of Prior Pass Through Losses 31,242 | o0 |0 [0 0 |0 |0 |0 [ N 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | .. | 06/27/2017. | Pass-Through LOSS............cccocourervvearenens 0 . L0 ] 0 | 0 .. .0 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... .. | 06/30/2017. | Book Value Adjustment............cccccvivrvrnnes 0 20 ] 0 | e (01 I {1 O (01 IR {0 0 [ (V1 I 120,798 05/25/2036. | 1FM.
46630 AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049........ .. | 06/15/2017. | MBS Paydown 631,140 | ......... 631,140 | ......... 620,686 | ............ 621,321 | oo 0] . 8,799 | oo (U N 8,799 | ... (U I 631,140 01/15/2049. | 1FM..
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46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | .. | 05/25/2017. | Pass-Through LOSS..........cccovevrevnrinrinnnes 0 [ 38 | 826 | 0 |0 | 0 |0 | 0 ] 0 0 [ 0| 0 [0 04/25/2037. | 1FM....
46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | .. | 06/25/2017. | MBS Paydown 3,275 04/25/2037. | 1FM....
46631B  AJ 4 [JPMCC 2007-LD11 AM MEZ 5.7428 06/49................ .. [ 06/15/2017. | MBS PaydOown........c.corveemrreieriereneiieens | cevveeeeiisessineniines | eeveieees 387,291 . . 06/15/2049. | 1FM....
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... .. | 06/27/2017. | MBS Paydown 81,973 ...81,973 ...70,065 07/27/2037. | 1FM....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | .. | 06/26/2017. | MBS Paydown 191,339 .191,339 .166,198 03/26/2037. | 1FM....
46633A AC 9 [JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | .. | 06/26/2017. | MBS PaydOWN..........cvveervireererieiiernniiens [ vervnrseierssissienns | covneieinns 49,845 ...49,845 11/26/2036. | 1FM....
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE......... .. [ 06/26/2017. | MBS Paydown.............ovveurieeriiieniienes | covveneeiinsiisnniinns | ceveeees 128,355 04/26/2035. | 1FM....
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE......... .. | 06/26/2017. | Pass-Through LOSS...........cccerevrrenrirnnes 0 04/26/2035. | 1FM....
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE......... .| 06/30/2017. | Book Value Adjustment.............cccovvvenee 0 .0 04/26/2035. | 1FM....
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042.........ccocvvvrerreenne - [ 06/27/2017. | MBS PaydOown...........orveerieerieeniienes | cevvieeeiiseseiseniiies | ceveoeees 371,391 | o 371,391 10/27/2042. | 1FE....
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42........ovvvrverirnrene .| 06/17/2017. [ MBS PaydOWN..........vvverrieinnriierisnieens | ceerenrssrsnsssiennninns | cernnies 174,143 | ... 174,143 | ... 172,924 | ............ 09/17/2042. | 1FE....
46639A AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042...........cccccoveuec. .. | 06/27/2017. | MBS Paydown 33,001 12/27/2042. | 1FE....
46645A AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE......... .. | 06/25/2017. | MBS Paydown..........ccocviueriieiiniiinrinnins | covvierienissiiniinnns | ceviveins 421,974 06/26/2047. | 1AM...
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 .. [ 06/25/2017. | MBS Paydown.........c..ourveeriiiiriiinniinnns | covvesnniiissniisnniinns | ceveinnes 106,441 06/25/2047. | 1FM....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. |.. | 06/26/2017. | MBS PaydOWN..........ccooveirvemeriieriiereins [ o | e 40,642 10/25/2035. | 1FM....
472321 AG 3 |JMAC 2008-R2 1A3 MEZ CSTR 10/25/35................. .. | 06/26/2017. | Pass-Through LOSS............ccccrrverrinrionens 0 10/25/2035. | 1FM....
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE........ .. | 06/21/2017. | Pass-Through LOSS...........ccccoeerverrvnrrenns 0 L0 T 0 0 [ 06/21/2037. | 1FM....
47232D AA 0 |JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... .. | 06/26/2017. | MBS Paydown..........ccovvieeiieriiiinnisiins | covvierierisniiniinnns | eveienns 137,508 L0 e (3,489) | 0. 37,508 | ... 0. .0 .0 04/26/2037. | 1FM....
47232D  AE 2 |JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37... .. | 06/26/2017. | Pass-Through LOSS............cccorverrvnrionnns 0 L0 e (1172) | 0 [ s (1,418,926) | ....... 0 ... 1,418,926 |..... 1,418,926 04/26/2037. | 1FM....
47232D AE 2 |JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37......... | .. | 04/01/2017. | Book Value Adjustment..............ccccooeeeeu. 0 [ om0 | i |0 [0 | e 0 L0 ] 0 | (U R 1,397,538 | ....... 0 ... (1,397,538) | ...(1,397,538) 04/26/2037. | 1FM....
47232D AE 2 | JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37......... .. | 06/30/2017. | Book Value Adjustment............ccoocrvvernnes 0 (21,389) (21,389) 04/26/2037. | 1FM....
47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36. .. | 06/26/2017. | MBS Paydown 09/26/2036. | 1FM....
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... .. | 06/26/2017. | Pass-Through LOSS..........cccoervreirerernnnns 0 09/26/2036. | 1FM....
47232D AU 6 |JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36......... .. [ 06/26/2017. | MBS Paydown............ovveurriiiniiiiniienns | covveesneissniisnniinns | cevenees 169,623 09/26/2036. | 1FM....
47232D AV 4 |JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36......... .. | 04/26/2017. | Pass-Through LOSS.............ccoocvemrrverreeen. 0 09/26/2036. | 1FM....
47232D BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36......... .. | 06/26/2017. | MBS Paydown 59,407 09/26/2036. | 1FM....
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36... .. | 06/26/2017. | Pass-Through LOSS.............coevveereermreeens 0 09/26/2036. | 1FM....
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36....... .. | 06/21/2017. | MBS Paydown..........ccovvieiieriiiinninrins | covvierienisnieninnns | ceveveens 183,134 05/21/2036. | 1FM....
47232D CP 5 |JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36..... .. | 04/26/2017. | MBS Paydown 5,721 12/26/2036. | 1FM....
47232D CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36..... .. | 06/26/2017. | MBS Paydown.............coeveciiririiinrinniis | cenvienienieniissienns | v 11,448 12/26/2036. [ 1FM....
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | .. | 05/26/2017. | Pass-Through Loss 0 12/26/2036. | 1FM....
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | .. | 05/31/2017. | Book Value Adjustment 0 12/26/2036. | 1FM....
47232D CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47....... .. | 06/26/2017. | MBS Paydown..........cccovveiieriniiinninnins | covvverivesisnisniinnns | ceveieens 132,708 04/26/2047. | 1FM....
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... .. | 06/26/2017. | Pass-Through LOSS............cccc.evverrvnrronns 0 04/26/2047. | 1FM....
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37....... .. | 06/26/2017. | MBS Paydown 50,106 06/26/2037. | 1FM....
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... .. | 06/26/2017. | Pass-Through LOSS............ccccrrverrenrionens 0 06/26/2037. | 1FM....
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37....... .. [ 06/26/2017. | MBS PaydOwn..........corveerierereieneiienes | ceevienssissesisssiiens | cereioeeeas 47,193 08/26/2037. | 1FM....
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... .. | 06/26/2017. | Pass-Through LOSS..........cccoerveenriernnnns 0 08/26/2037. | 1FM....
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35....... .. 1 06/26/2017. | MBS PaydOown............rveerriereeenieienes | covveenneiseneisnnieins | ceveneees 317,827 09/26/2035. | 1FM....
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47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35....... .. | 06/26/2017. | Pass-Through LOSS..........cccoervueenrerirnnnns 0 09/26/2035. | 1FM....
47232D EF 5 |JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37....... .. | 06/26/2017. | MBS Paydown 59,040 06/26/2037. | 1FM....
47232D FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36..... .. | 06/26/2017. | MBS Paydown 29,947 12/26/2036. | 1FM....
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... .. | 06/26/2017. | Pass-Through LOSS............cccccrverrenrionns 0 06/26/2037. | 1FM....
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE.... .. | 06/26/2017. | MBS Paydown 34,283 11/26/2037. | 1FM....
47232V AA 0 [JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ .| 06/26/2017. [ MBS PaydOoWN..........coovereriiinirniieinereins | seeversssiesmsessnsnisnnns | covvnrenenns 16,608 02/26/2037. | 1FM....
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37.... .. | 06/26/2017. | Pass-Through LOSS...........cccccerrrerrinrionnns 0 02/26/2037. | 1FM....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37 .. | 04/01/2017. | MBS Paydown 0 02/26/2037. | 1FM....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37 .. | 04/01/2017. | Pass-Through LOSS...........ccocerrvvrrvnrinnnns 0 02/26/2037. | 1FM....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | .. | 06/26/2017. | MBS PaydOWN..........c.covrvemiriiieriiieniiinns | coererieeeeieeeeineneins | oveeeiiene 12,457 02/26/2037. | 1FM....
47232V AJ 1 |IMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37.......... .. | 06/26/2017. | Pass-Through LOSS..........cccoervrenrrernnnnes 0 02/26/2037. | 1FM....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 .. | 04/01/2017. | MBS Paydown 0 02/26/2037. | 1FM....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 .. | 04/01/2017. | Pass-Through LOSS...........coccerrerrienrinnens 0 02/26/2037. | 1FM....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... .. [ 06/26/2017. | MBS Paydown............curveuriiimiiinniinnns | covvessniiisnniisnniiinns | ceveinnes 102,723 09/26/2035. | 1FM....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... .. | 06/26/2017. | Pass-Through LOSS.............ccoovverreernneeen. 0 09/26/2035. | 6FM....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... .. [ 06/26/2017. | MBS Paydown............ourvenriiiriiianiiinnns | covvesnniiissniisnniiinns | e 129,718 11/26/2036. | 1FM....
47232V BL 5 |JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... .. | 06/26/2017. | Pass-Through LOSS............ccccorverrvnrronns 0 11/26/2036. | 1FM....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... .. | 06/26/2017. | MBS Paydown..........cc.ovvverinririninrinriis | o | e 45,641 11/26/2036. | 1FM....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... .. | 06/26/2017. | Pass-Through LOSS............cccorverrvnrionnns 0 11/26/2036. | 1FM....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... .. [ 06/26/2017. | MBS PaydOown...........ocrverieiereiereiienes | ceevienseissesisssiiins | cevveoneeees 70,542 11/26/2037. | 1FM....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... .. | 06/26/2017. | Pass-Through LOSS..........cccoerveernrrernnnns 0 11/26/2037. | 1FM....
47232V CA 8 |JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36.. .. | 06/26/2017. | MBS Paydown 52,991 07/26/2036. | 1FM....
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36 .. | 06/26/2017. | Pass-Through LOSS..........cccoervreirerernnnns 0 07/26/2036. | 1FM....
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37......... .. | 06/26/2017. | MBS Paydown 59,664 04/26/2037. | 1FM....
47232V DR 0 [JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... .. | 06/26/2017. | MBS Paydown 27,600 04/26/2036. | 1FM....
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ .. | 06/26/2017. | Pass-Through LOSS..........cccourvrenrrirnnnns 0 04/26/2036. | 1FM....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36. .. | 06/26/2017. | MBS Paydown 39,224 03/26/2036. | 1FM....
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36 .. | 06/26/2017. | Pass-Through LOSS...........ccccerrerrienrinnens 0 03/26/2036. | 1FM....
47232V ED 0 |[JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37........ .. | 06/26/2017. | MBS Paydown 30,621 03/26/2037. | 1FM....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ .. | 06/26/2017. | Pass-Through LOSS...........coecererrrenrinnns 0 03/26/2037. | 1FM....
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37 .. | 06/26/2017. | MBS Paydown 29,762 04/26/2037. | 1FM....
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37.. .. | 06/26/2017. | Pass-Through LOSS.............coevveemreerrneeens 0 04/26/2037. | 1FM....
47232V EX 6 |JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36 .. | 06/26/2017. | MBS Paydown 28,198 02/26/2036. | 1FM....
47232V FA 5 |JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36........ .. | 06/26/2017. | Pass-Through LOSS............cccc.evverrvnrronns 0 02/26/2036. | 1FM....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... .. | 06/26/2017. | MBS Paydown 5,295 01/26/2036. | 1FM....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... .. | 06/26/2017. | Pass-Through LOSS............ccccrrverrenrionens 0 01/26/2036. | 1FM....
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47......... .. | 06/26/2017. | MBS Paydown 94,099 | ........... 94,099 | ..cooovenec 38,913 0 933 0 933 | ... 0 01/26/2047. | 1FM....
47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.......... .. | 06/26/2017. | MBS Paydown 26,736 | oovreeee 26,736 | .oovveeee 26,736 | ooevernnn26,714 | 0 [ o 43 | s 0 [ 43 | ... 0 02/26/2036. | 1FM....
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... .. | 06/26/2017. | Pass-Through LOSS...........ccccorrrerrverronns (U I 7126 | oo 5,449 | 0 | (VI (C3) ] p— (U (4] ... 0 02/26/2036. | 1FM....
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47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47......... .. | 06/26/2017. | Pass-Through LOSS..........cccoervueenrerirnnnns (V1 I 21,359 | v 855 | i 0 0 (0) 0 ()] (01 I (305) | ....... 0 [ 305 | o 305 | . 0 [01/26/2047.| 1FM....
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29...........cccuvvvrees .. [ 04/25/2017. | MBS PaydOown.........ooorveerieineiieniiianes | covvienniisnssissniiins | cevveenees 10,107 | oo 10,107 | oo 8,187 | oo 10,106 | ..o 0 | . (11,152) | oo (VN R (11,152) ] ........ LU I 10,107 | ....... (U (VN [ 0 [ 65 |07/25/2029. | 1FE....
WELLS FARGO BROKERAGE
49446R AN 9 |KIMCO REALTY 3.40 11/01/2022..........coccuvvvrirrrinnne . [05117/2017. |SERVICES e | e 4,106,280 | ....... 4,000,000 | ....... 3,972,760 | ......... 3,976,987 | ...coovvrrrinnn 0. 1,402 | oo (VN 1,402 | ... (U I 3,978,389 | ....... [V I 127,891 | ... 127,891 | ... 75,933 | 11/01/2022. | 2FE....
50065W AC 0 |KOREANATL OIL 3.125 04/03/2017 .| C| 04/03/2017. | MAUFY.........ocvvereerercerirceeieceeieeeiiereiins [ o | s 7,000,000 | ....... 7,000,000 | ....... 6,979,420 6,998,872 | .coovvcveen0 | 1128 | o0 [ 1,128 | 0 7,000,000 | ....... 0 | o0 | 0 | 109,375 | 04/03/2017. | 1FE....
50219 AB 6 |LSTRZ2015-9 A2 SEQ SNR FLT 10/01/2020 ... | .. | 05/23/2017. | Distribution 2,250,000 2,250,000 | ....... 2,181,150 | . 2,222,402 | ..occvevven0 | 14,021 | cvvel0 [ 14,021 | 0 2,236,423 | ...... 0 [ 13,577 | . 13577 | 46,584 | 10/01/2020. | 1AM...
50219P AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021......... .. [ 05/01/2017. | MBS PaydOWN.........coooureeireeireiieniiienes | cevvireeeiisseniseniiins | ceveeoeeens ATATT | ATATT | 46,292 | ..o 46,825 01/01/2021. | 1FE....
50219P AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021.. .. [05/23/2017. | DIStADUHON. .......ovooevveeiiceiiceiieeeeieeens | cevvieesieeseieesiiins | e 1,446,911 1,446,911 1,427,048 01/01/2021. | 1FE....
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042........... | .. | 06/15/2017. | MBS Paydown 62,500 ....62,500 01/15/2042. | 1FE....
525198 AD 5 |LABMH 2001-B A4 SEQ 5.27 9/15/18.......cccccovvvvree .. | 06/15/2017. | MBS Paydown 80,094 | ............ 80,094 09/15/2018. | 1FE....
52520M  BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035.... .| 06/25/2017. [ MBS PaydOWN..........ccovereriiinernnieinnieins | veeersnsissesesissrssnnns | covrnrenenns 72,021 12/25/2035. | 1FM....
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | .. | 06/25/2017. | Pass-Through LOSS............cccocoerurverannnens 0 .9,130 |. ..6,574 12/25/2035. | 1FM....
52521R  AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037..........cc.cceeuunece .. | 06/25/2017. | MBS Paydown.............coevveiiriiiiinrinniis | oo | i 74,338 | ............ 74,338 | ............ 51,042 06/25/2037. | 1FM....
52521R AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037............ccccooeuuee .. | 06/25/2017. | Pass-Through LOSS...........ccccorverrvnrionnns 0 06/25/2037. | 1FM....
52522D AG 6 [LXS 2006-16N A321 SEQ SSNR FLT 11/25/46......... | .. | 06/25/2017. | MBS Paydown 631,824 11/25/2046. | 1FM....
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46......... .. | 06/25/2017. | Pass-Through LOSS..........cccoervrenrrirnnnns 0 11/25/2046. | 1FM....
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037.. .. | 05/25/2017. | MBS Paydown 3,630 ..3,630 2,208 01/25/2037. | 1FM....
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037.. v | | 06/25/2017. | Pass-Through LOSs..........cccovevvniiicrinnnies 0. 28,975 | 5815 | 0 01/25/2037. | 1FM....
52525F AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047......... .. [ 06/25/2017. | MBS Paydown............ovveurriieriiieniienns | covveesniiissniissninns | ceveeees 180,163 | .......... 180,163 | .......... 153,138 | ..cccceeen. 165,077 | oo 0 ]....18,297 | o0 | 18,297 | (U I 180,163 | ....... 0 07/25/2047. | 1FM....
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034................... .. | 06/25/2017. | MBS Paydown 7,091 6,830 0 | o3| o0 | e (3) | e 0 1,091 | 0 02/25/2034. | 1FM....
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045........ | .. | 06/15/2017. | MBS Paydown...........cccovveirivnmiiinniiiines | covveenniisnniisnniinns | ceveenes 483,672 483672 | ... AT8197 | ... 478242 | .0 | 495 | 0 | 495 | 0 83,672 | ....... 0 01/15/2045. | 1FE....
54910K AA 9 |LSTRZ2015-7 A SEQ SNR FLT 07/01/20................. .. | 05/01/2017. | MBS Paydown 37877 | oo 37,877 | oo 37,499 | 37,648 | 0| 199 | 0 07/01/2020. | 1FE....
54910K AA 9 |LSTRZ2015-7 A SEQ SNR FLT 07/01/20 .. | 05/23/2017. | DIStHDULION.........oovverieiicrirriiniisiisniis | e | v 1,004,664 | ....... 1,004,664 .0 07/01/2020. | 1FE....
54910L AA 7 |LSTRZ2015-8 A1 SEQ SNRFLT 08/01/20 RE......... | .. | 05/01/2017. | MBS Paydown...........cccovveuiriiimiiiimieiinnns | covvenmiisneiisnniiens | cevennes 167,367 | .......... 167,367 .0 08/01/2020. | 1FE....
54910L AA 7 |LSTRZ2015-8 A1 SEQ SNRFLT 08/01/20 RE......... .. 105/23/2017. | DIStADULON. .......oooooveceviceiieceiiereiieeens | e | ceveieees 776,486 | .......... 776,486 0 08/01/2020. | 1FE....
55616X AN 7 |MACYS RETAIL HLDGS 3.45 01/15/2021.. .. | 05/15/2017. | GOLDMAN SACHS 562,565 561,000 ..560,433 0 01/15/2021. | 2FE...
55616X AN 7 |MACYS RETAIL HLDGS 3.45 01/15/2021.. .. | 05/16/2017. | JP MORGAN SECURITIES INC.........coooe. | covvirrrirnirriincin ....2,766,403 | .......2,760,000 ,757,212 0 01/15/2021. | 2FE...
55616X AN 7 |MACYS RETAIL HLDGS 3.45 01/15/2021.. .. 1 05/22/2017. | GOLDMAN SACHS........covviierniiriirnrines | ceereeiversnnsirernninne | cervnines 930,661 | .......... 925,000 ..924,066 .0 01/15/2021. | 2FE..
55616X AN 7 |MACYS RETAIL HLDGS 3.45 01/15/2021.. .. | 05/26/2017. | GOLDMAN SACHS ,006,560 | . ,000,000 ..998,990 0 01/15/2021. | 2FE...
56844X AE 9 |MARNR 2015-1A B2 CLO MEZ 3.68 04/20/2023....... | .. | 04/20/2017. | MBS PaydOWN...........ccccoommrvermmriremrirnneins [ coierneinnniinneiiienns | s 5,000,000 | ....... 5,000,000 .0 04/20/2023. | 1Z......
576433 GM 2 | MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033.......... .. | 06/25/2017. | MBS Paydown 63,909 ....63,909 .0 12/25/2033. | 1FM..
576433 XA 9 |MARM 2005-1 3A1 PT SNR FLT 02/25/2035.. .. | 06/25/2017. | MBS Paydown 38,920 ...38,920 .0 02/25/2035. | 1FM..
576434 MS 0 |MALT 2004-2 8A2 10 FLT 03/25/2034 .. | 06/25/2017. | MBS Paydown 0 .0 0 03/25/2034. | 1FE..
576434 UH 5 | MALT 2004-9 A6 NAS STP 08/25/2034 .. | 06/25/2017. | MBS Paydown .0 08/25/2034. | 1FM..
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035 .. | 06/25/2017. | MBS Paydown 0 11/25/2035. | 1FM..
59020U ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035 .. | 06/25/2017. | MBS Paydown ..323,913 .0 08/25/2035. | 1FM..
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE .. | 06/25/2017. | MBS Paydown ..756,803 .0 12/26/2046. | 1FM..
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE v | | 06/25/2017. | Pass-Through LOSS........cc.evvvereernierirnnnas 0 O [ 0 el 0 |0 0 | 12/26/2046. | 1FM.
61748H QJ 3 |MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035........ .. | 06/25/2017. | MBS Paydown 56,823 | ..coonne. 56,823 | ........... 52,490 | ..o 53,539 | oo 0] . 1,813 | o 0 e 1,813 0 ] 56,823 | 11/25/2035. | 1FM..
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61749L BM 2 | MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... .. | 06/25/2017. | MBS Paydown 82,599 | oo 82,599 | ..o 64,117 | v 38,273 | e 0 [ 42,577 | oo 0 [ s 42,577 | ....... (V1 I 82,599 06/25/2036. | 1FM....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46................. .. | 06/25/2017. | MBS Paydown 80,936 | ....oo...... 80,936 | ...........69,335 | ............38,920 | ..o | (5,414) | 0 | (5,414) | ........ 0 10/25/2046. | 1FM....
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047....... .. | 06/25/2017. | MBS Paydown 206,059 206,059 07/25/2047. | 1FM....
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccccoeouuee .. | 04/25/2017. | MBS Paydown 1,753 | o 1,753 06/25/2037. | 1FM....
61758M AA 5 | MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | .. | 06/26/2017. | MBS Paydown 134,939 ..134,939 135,152 04/26/2036. | 1FM....
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037.........cc0ovvvnee .. | 06/25/2017. [ MBS PaydOoWN..........ccoverrieinnreierinnieens | ceeenrversnsnsiennninne | cevnnenes 210,428 | .......... 210,428 207,132 0. 03/25/2037. | 1FM....
63860L AC 4 |NSTR2007-B 2AV2 SEQ FLT 04/25/2037 .. | 06/25/2017. | MBS Paydown 539,900 539,900 . L0 . 04/25/2037. | 1FM....
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028.... oo [+ 06/15/2017. | MBS Paydown............ccuuurimiiiniiiciinniins | covsriiensisniiicsienins | v 62,493 | ............ 62,493 ...62,478 .0 . 12/15/2028. | 1FE....
64129G  AA 4 |NEUB2012-13A A1 CLOFLT 01/23/24..................... .. [ 04/23/2017. | MBS Paydown............ourveeriiiriinniiinns | covveenniisssiisnniins | o 1,051,619 ,051,619 ,051,619 ORI 01/23/2024. | 1FE....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... .. | 06/25/2017. | MBS Paydown 23,501 | ............23,501 ..11,325 . L0 . . 10/25/2036. | 1FM....
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... .. | 06/25/2017. | MBS Paydown 9,400 | .ocvirnenn 9,400 | ..ccvvrnvnn 6,251 4,533 0 (23) 0 (VX)) 0 9,400 10/25/2036. | 1FM....
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04/25/2037 .. [ 05/25/2017. | MBS PaydOown.........c..orveeceeiereeieniiienes | cevveeneeisensiseniiins | ceveeees 140,615 | .......... 140,615 | .......... 129,014 136,293 L0 . 04/25/2037. | 1FM....
65463P AD 9 |NIPSCO CAP MRKTS MTN 7.82 04/03/2017.. v || 0410312017 | MAUFILY........oooieeeieiieiriniiesiseienies | e | v 2,000,000 .0 . 04/03/2017. | 2FE....
65535V  MJ 4 |NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/2035...... .. | 06/25/2017. | MBS Paydown 32,786 .0 07/25/2035. | 1FM....
65535V NL 8 |NAA2005-AR4 5A3 SEQ SSNR FLT 08/25/2035...... .. | 06/25/2017. | MBS Paydown 92,161 .0 08/25/2035. | 1FM....
65536H BW 7 |NHELI2006-FM12A3 SEQ SNR FLT 11/25/35......... .. [ 06/25/2017. | MBS Paydown.........c..rvvriiinriiiiniiinnns | covveenniiisnniisnniinns | ceveeees 412,177 11/25/2035. | 1FM....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047... .. | 06/25/2017. | MBS Paydown 9,839 03/25/2047. | 1FM....
65538 AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047... .. | 06/25/2017. | Pass-Through LOSS...........ccccererrrenrinnens 0 03/25/2047. | 1FM.
65539C AK 2 [NMRR2011-4RA 1A10 MEZ FLT 12/26/36RE .. | 06/26/2017. | Pass-Through LOSS............cccorverrvnrionnns 0 12/26/2036. | 1FM..
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011 <+ [ 06/22/2017. | DIStHDULON. .......oooooveceviceiieceiieceiieeees | cevvieeeiieesiieesiiies | ceveieees 541,906 07/15/2011.6.........
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011... .. | 06/22/2017. | Book Value Adjustment............ccoocvevvrnns 0 07/15/2011. | 6.........
67087T DE 8 |OAK2002-A A3 ABS SEQ 6.03 05/15/24 .. | 06/15/2017. | MBS Paydown 27,852 05/15/2024. | 1AM...
67112P  AA 6 | SYNERGY 1608 10.00 08/30/2020 .| 06/30/2017. | Paydown 20,369 08/20/2020. | 6*.......
68764W AA 0 |SYNERGY 1657 10.00 8/30/2020 .. | 06/30/2017. | Paydown 97,418 | oo 97,418 | 91,136 | 0 [0 | 791 | i i 791 0| 97,418 | 0 [ 0 |0 | 4,547 | 08/30/2020. | 6*.......
69318F AB 4 |PBF HOLDING CO LLC 8.25 02/15/2020.... 2 1106812172017, | Calll...ooceoereseeseiereienees | cevvieeesineeinniins | e 2,041,260 | .......2,000,000 | ....... 1,973,150 02/15/2020. | 4FE...
69352M AG 5 | GHAWK 2007-1A A3 CLO MEZ FLT 04/18/2021....... .. | 04/18/2017. | MBS PaydOWN..........cvrerrierneirierinnienns | seererssersesssiennnnnns | evveees 4,400,000 | .......4,400,000 | ....... 4,233,750 04/18/2021. | 1FE..
69352M AJ 9 | GHAWK 2007-1A B CLO MEZ FLT 04/18/2021 .. | 04/18/2017. | MBS Paydown 567,843 04/18/2021. | 1FE..
704548 AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020 .. | 04/03/2017. | PaYdOWN........oovirririiniisiieiienisiiniis | eevieniesisensissiiens | i 19,383 09/24/2020. | 6*.......
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046 .. | 06/25/2017. | MBS Paydown 11/25/2046. | 1FM..
74041W  AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033. .. | 06/24/2017. | MBS Paydown 09/24/2033. | 1FE..
74332M  AA 3 |PROG 2015-SFR2 A ABS SSNR 2.74 06/32... .. | 06/12/2017. | MBS Paydown 06/12/2032. | 1FE..
74332N AA 1 |PROG 2015-SFR3 A ABS SSNR 3.067 32.. .. | 06/12/2017. | MBS Paydown 11/12/2032. | 1FE..
744593 AC 8 |STEER-IBM-Z26.415 06/01/18 .| 06/01/2017. | Sinking Fund Redemption............ccccccuees | covvveriverirniinnicnnns | e 180,856 06/01/2018. | 1FE..
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ .. [ 06/25/2017. | MBS Paydown.........c..orveerriieneeenieienes | cevveeeeeiseseisnniiins | ceveeees 153,273 08/25/2046. | 1FM..
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037....... .. | 06/25/2017. | MBS Paydown 94,810 01/25/2037. | 1FM.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037....... .. | 06/25/2017. | Pass-Through LOSS............cccccouerviinnneas 0 [ corvirereeeene78) | a0 |0 [0 | 0 [0 | 0 0 0 [ 0 [ 0 | 0 | 0 |01/25/2037. | 1FM..
74928H AU 0 |RBSCF 2010-RR3 MSCB SUB SSUP CSTR 06/49... | .. | 06/16/2017. | MBS PaydOwN..............covvemrieeeriieniiiins | e | cevee 11,656,000 | .....11,656,000 | .....11,967,434 | ....... L0 [ (4,716) | .0 | e 11,656,000 | 0 20 348,920 | 06/16/2049. | 1FE..
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE................ .. | 05/26/2017. | Pass-Through LOSS..........cccoevvrenreernnnns 0 [ o195 | i 0 | e (01 I {1 O (01 IR {0 0 [ (VI IR 0. (01 T 0 [ o 0 [ 0 |01/26/2036. | 1FM.
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE................ .. 1 06/26/2017. | MBS PaydOown............vveeriiereeenieienes | cevveeseeiseneisnniiins | ceveenes 142,652 | ........142,652 | ......... 136,439 | oo (U A 0] . 1,099 | oo (VN 1,099 | ........ (U I 142,652 | ...... (U 0 | e (U I 1,435 |01/26/2036. | 1FM..
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74930A AA 5 |RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49... |.. | 06/16/2017. | MBS Paydown.........cc.ccvviriveriniieinrieinns | crvvnmneiernsissireninens | cveene 1,841,285 | ....... 1,841,285 | ....... 2,032,894 | ......... 1,848,474 | oo 0. (8,350) | vevverrrrere 0 [ (8,350) | ........ (V1 I 1,841,285 | ....... (01 TR 0 | o 0 [ 53,581 | 12/16/2049. | 1FE....
74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE......... .. | 06/25/2017. | MBS Paydown 60,947 01/26/2036. | 1FM....
74932H AC 4 |RBSSP2013-52A1 SEQ SSNR FLT 07/2033 RE...... .. [ 06/27/2017. | MBS PaydOown..........corveereierieereioenns | cevvineseisessiseniines | eeveneees 175,820 07/26/2033. | 1FM....
74958W AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... .. | 06/25/2017. | MBS Paydown 39,728 02/25/2037. | 1FM....
74958W AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37 .. | 06/25/2017. | Pass-Through LOSS.............oevveemreernneeens 0 02/25/2037. | 1FM....
751158  AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36......... .. | 06/25/2017. [ MBS PaydOoWN..........ouverririnnieierinnieens | ceereerversnsssienssninns | cernnies 119,184 07/25/2036. | 1FM....
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36......... .. | 06/25/2017. | Pass-Through LOSS............cccccowurveeinnneas 0 07/25/2036. | 1FM....
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036....... .. | 06/25/2017. | MBS Paydown..........cc.covuuriieriiiiieisnins | covvieiiesiesieniiinnis | cevieees 746,140 05/25/2036. | 1FM....
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036....... .. | 06/25/2017. | Pass-Through LOSS............ccccrverrenrionens 0 05/25/2036. | 1FM....
755920 AF 2 |ROCS-NSC-1998-1 6.37505/15/2017...........ocoucccn. o+ [ 05/15/2017. [ MALUFIY.......ooooeeeecieiceiieceieceiiereiieeees | cevvieesiieesiieeniiies | cevesees 240,690 05/15/2017. | 2FE....
75970 AD 8 |RAMC 2007-1 AF1 SEQ 5.742 4/25/37........ccovvvvenn .. | 06/25/2017. | MBS Paydown 9,360 04/25/2037. | 1FM....
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36 .. | 06/25/2017. | MBS Paydown 33,196 02/25/2036. | 1FM....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91* 01/25/3 .. [ 06/25/2017. | MBS PaydOwn........cccourverreerreirnrisnnes | cevviressissessinssiines | cevvereeees 12,646 01/25/2032. | 1FM....
760985 XK 2 | RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33 .. | 06/25/2017. | MBS Paydown 36,109 07/25/2033. | 1FM....
76110V QL 5 |RFMS22004-HS2 A6 NAS 5.17 6/25/34.... .. | .. | 06/25/2017. | MBS Paydown 4,413 4,413 06/25/2034. | 1FM....
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35.................. .. [ 06/25/2017. | MBS Paydown............urvenriiinniiinniinnns | covveisniiissniisnniiinns | ceveinnes 139,475 139,475 09/25/2035. | 1FM....
761118  BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035....... .. | 05/25/2017. | Pass-Through LOSS............ccccorverrvnrionns 0 07/25/2035. | 1FM....
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035....... .. | 06/25/2017. | MBS Paydown 235,677 07/25/2035. | 1FM....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... .. | 06/25/2017. | MBS Paydown 39,957 08/25/2035. | 1FM....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... .. | 06/25/2017. | Pass-Through LOSS............ccoovverreernneeen. 0 08/25/2035. | 1FM....
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. | 06/25/2017. | MBS Paydown 3,996 10/25/2035. | 1FM....
761118  KH 0 |RALI2005-QS152A SEQ 6.0 10/25/35... .. 1 06/25/2017. | Pass-Through LOSS.............coevveemreermreeens 0 10/25/2035. | 1FM....
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .| 06/25/2017. [ MBS PaydOoWN..........cooeereriiineiiiernnienns | veerersnsisiesinerisnnns | conveenenns 13,046 02/25/2036. | 1FM....
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36..................... .. | 06/25/2017. | Pass-Through LOSS...........ccccoerverrvnrionnns 0 02/25/2036. | 1FM..
76111X LE 1 |RFMSI 2004-SA1 A3 SEQ SNR FLT 07/25/2034....... .. | 06/25/2017. | MBS Paydown 5,686 07/25/2034. | 1Z......
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035.. .. | 06/25/2017. | MBS Paydown 62,514 03/25/2035. | 1FM.
76112B HY 9 |RAMP 2005-RS1 A6 NAS 4.713 1/25/35.... .. | 06/25/2017. | MBS Paydown 50,516 01/25/2035. | 1FM..
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035..... .. | 06/18/2017. | MBS Paydown..........ccovvueiieriiiinriniins | covvieriesisniiniinnis | eviieens 262,267 05/18/2035. | 1FM.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023.. .. | 05/25/2017. | OPPENHEIMER & CO........cccocovuvvvrinnnenns 99,000 05/15/2023. | 4FE...
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023.. .| 05/25/2017. | STIFEL NICOLAUS........coooviimiiciiiciiienis | corverivesieciiniinnns | e 691,250 05/15/2023. | 4FE...
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023.. .. 1 05/26/2017. | GMP SECURITIES.........cooovviimmiiinniiinns | o | e 168,300 05/15/2023. | 4FE...
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023.. .. | 05/26/2017. | MORGAN STANLEY 84,150 05/15/2023. | 4FE...
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023.. .. | 05/31/2017. | OPPENHEIMER & CO.....c..vvviverriirirnns | cvereeirersnneirerinninne | vevivnines 216,700 | .......... 05/15/2023. | 4FE...
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023.. .. 1 06/01/2017. | OPPENHEIMER & CO......ccoovvvvrmrrerrrreins | cervrmeeessmsesnnneeinns | cevne 1,617,000 | ....... 1,650,000 05/15/2023. | 4FE...
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023.. ..| .- 106/02/2017. | OPPENHEIMER & CO........cccoooomvrvirrrrrenne 294,750 300,000 05/15/2023. | 4FE...
78249L AB 6 |RUSSELL INVEST TL B 1L L+575 04/14/2023.......... .. | 06/30/2017. | Paydown 5,000 | .o 5,000 04/14/2023. | 3FE....
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023........ .. | 06/20/2017. | MBS Paydown 259,892 259,892 01/20/2023. | 1FE....
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042.........cccrvvvvnnee .. | 06/15/2017. [ MBS PaydOown..........coveriieinniiierineieens | ceerenisrsnsseiennsinns | vevenies 180,421 180,421 180,421 07/15/2042. | 1FE....
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44...........cocovvivunrenne .1 06/15/2017. | MBS Paydown 327,897 327,897 327,897 05/16/2044. | 1FE....
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78446D AB 5 |SLMA 2011-A A2 ABS 4.37 4/17/2028..........coccovrnnene .. | 06/15/2017. [ MBS PaydOwn..........ouverriernnieierinnieens | ceereriersnsseiennninns | vernnies 107,333 | ..o 107,333 | ......... 107,332 | oo 107,333 | oo {0 [ (01 IO {0 0 [ (V1 I 107,333 | ... (01 TR 0 | o 0 [ 1,941 | 04/17/2028. | 1FE....
78446V AB 5 | SLMA 2012-A A2 ABS 3.83 01/17/2045 .. | 06/15/2017. | MBS Paydown 280,150 280,150 280,146 | .....e0n.280,150 | o0 | v [0 [ 0 [ 0 01/17/2045. | 1FE....
78447F AB 9 | SLMA 2012-E A2A ABS SSNR 2.09 06/15/2045.. .. [ 06/15/2017. | MBS Paydown.........c..ovvveeervenmreinereenenes | cevvirsnneisnnirseninnns | eereeeen 131,320 | s 131,320 | oo 131,287 | o 131,315 | 0 | 0 | 0 | 0 | 0 06/15/2045. | 1FE....
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027. .. | 06/15/2017. | MBS Paydown 215,641 | 15,636 | 15,640 | 0 | (B) [ 0 | e (B) [ 0 05/17/2027. | 1FE....
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 .. | 06/25/2017. | MBS Paydown .190,014 08/25/2025. | 1FE....
78471F AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 o[+ [ 06/25/2017. | MBS PaydOWN.........coverrieiieriierneieiens [ e | overnnens 341,223 341,223 | .00 341,216 | 341,220 | 0 | T | 0| 0 12/26/2025. | 1FE....
81378E AA 1 | SABR 2007-BR4 A2A SEQ FLT 05/25/2037.............. .. | 06/25/2017. | MBS Paydown 28,919 | .on28,919 | o 18,578 | 18,110 | 0 | (2,804 | o0 [ (2,804) | .o 0 05/25/2037. | 1FM....
81441N  AC 0 |SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036........ .. | 06/25/2017. | MBS Paydown...........ccovvriieriiiiininiins | covvieriesiesiiniinnis | e 653,341 | ..........653,341 | ..........657,424 | ...........656,134 | .....ccccccceec0 | ceiiec(827) | o0 | e (827) | 0 10/25/2036. | 1FM....
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22 .. | 06/05/2017. | Paydown 60,985 | ............60,985 | ...........60,985 | ............60,985 | ..ccoccviviin0 | v | 0 | 0 [0 [ 60,985 | 0 [ o0 |0 | 1,335 | 10/05/2022. | 2FE....
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029 ..| .. 1 06/20/2017. | MBS Paydown 25,963 08/20/2029. | 1FE....
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34................ .. | 06/20/2017. | MBS Paydown 892,104 03/20/2034. | 1FE....
82838U AA 7 [SVLF2012-D A ABS 3.0 03/17/2025 .. [ 04/15/2017. | MBS PaydOown.........cooourveecreireiiereiienes | cevveeeneiseneisnniiins | ceveseees 374,045 | .......... 374,045 03/17/2025. | 1FE....
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026... .. | 06/25/2017. | MBS Paydown 298,842 298,842 01/26/2026. | 1FE....
83608G AL 0 |SNDPT 2013-1A A1F CLO 2.246 04/26/2025.. .. | 04/26/2017. | MBS Paydown 4,157 04/26/2025. | 1FE....
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035 oo |- [ 06/25/2017. | MBS PaydOwn...........ourveerviiereiiereiienes | cevvienesieneiisnniiins | cereioeeend 67,465 05/25/2035. | 1FM....
85431T AC 0 | STAND 2007-1A A2L CLO MEZ FLT 04/27/2021...... .. [ 0412712017, | MBS Paydown.........c..ouvvveriinriiinniiiinns | cevvessniisssiisnsiins | cove 1,153,452 04/27/2021. | 1FE....
86202 AA 3 | STONEHENGE CAP NC 2015-B-18.00 10/15/19...... <+ [ 06/15/2017. | PaYAOWN. ... | e | ceveeees 105,933 10/15/2019. | 1FE....
86212V  AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046............. .. | 06/20/2017. | MBS Paydown 8,819 10/20/2046. | 1FE....
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...... .. | 06/25/2017. | MBS Paydown 97,952 11/25/2035. | 1FM....
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...... .. | 06/25/2017. | Pass-Through LOSS............ccoovverreernneeen. 0 11/25/2035. | 1FM....
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35 . | 06/25/2017. | MBS Paydown 07/25/2035. | 1FM....
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35. .. 1 06/25/2017. | Pass-Through LOSS.............coevveemreermreeens 07/25/2035. | 1FM....
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035......... .. | 06/25/2017. | MBS Paydown 07/25/2035. | 1FM....
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035... .. | 06/25/2017. | Pass-Through LOSS...........ccccoerverrvnrionnns 07/25/2035. | 1FM....
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 .. | 06/25/2017. | MBS Paydown 08/25/2035. | 1FM....
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35, .. | 06/25/2017. | Pass-Through LOSS.............cccccveerreemrnnens 08/25/2035. | 1FM....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. .. | 06/25/2017. | MBS Paydown 84,468 09/25/2035. | 1FM....
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035........ .. | 06/25/2017. | MBS Paydown 91,630 10/25/2035. [ 1FM....
863579 ZL 5 |SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035........ .. | 06/25/2017. | Pass-Through LOSS...........ccccorverrvnrionnns 0 10/25/2035. | 1FM....
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036....................... .. | 06/25/2017. | MBS Paydown 06/25/2036. | 1FM....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. .. | 06/25/2017. | MBS Paydown 08/25/2031. | 1FM....
86359A MG 5 |SASC 2003-AL1 APO 4/25/31..... .. | 06/25/2017. | MBS Paydown 11,555 04/25/2031. | 1FM....
86359A WT 6 | SASC 2003-AL2 APO 0.00 01/25/2031.... .. |..| 06/25/2017. | MBS Paydown 38,480 01/25/2031. | 1AM...

86359B YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034.......... .. [ 06/25/2017. | MBS Paydown.........c..orveerriieneeenieienes | cevveeeeeiseseisnniiins | ceveeees 127,148 08/25/2034. | 1FM..

863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037................. .. | 06/25/2017. | MBS Paydown.............cocvciiriiiinrinniis | covvieniesienicssieens | v 61,384 06/25/2037. | 1FM.
86611# AA 4 | SUMMIT INC 18.00 1/31/2018. .. | 05/02/2017. | Distribution.... 0 01/31/2018. | 6Z......
86611# AA 4 | SUMMIT INC 18.00 1/31/2018. ..|.. | 05/11/2017. | Distribution.... 0 01/31/2018. | 6Z......
86611# AA 4 | SUMMIT INC 18.00 1/31/2018........oovoerrrerrrierris .. | 05/26/2017. | Distribution.............c.c.cccuueuue 0 01/31/2018. | 6Z......
86611# AA 4 | SUMMIT INC 18.00 1/31/2018........oooevvrercrirarins .| 05/26/2017. | Book Value Adjustment................ccovevenees 0 01/31/2018. | 6Z......
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86611# AA 4 | SUMMIT INC 18.00 1/31/2018.......covvvvererierrricrnns .. | 05/31/2017. | Midmarket Proceed 8,171 L0 ] 0 | e (01 I {0 [ (01 IO {0 0 [ (VI I 0. (01 TR 0 | o (U1 0 [01/31/2018. | 6Z......
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038. .. | 04/20/2017. | MBS Paydown 8,427 01/20/2038. | 1FE..
87342R  AA 2 |BELL 2016-1A A2I ABS SNR 3.832 05/25/46.. .. | 05/25/2017. | MBS Paydown 1,250 05/25/2046. | 2AM...
87342R  AB 0 |BELL 2016-1A A2l ABS SNR 4.377 05/25/46 .. | 05/25/2017. | MBS Paydown 1,250 05/25/2046. | 2AM...
87342R  AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046 .. | 05/25/2017. | MBS Paydown 5,500 05/25/2046. | 2AM...
874074 AA 5 |TAL2017-1A A ABS SNR 4.50 04/21/2042 .. | 06/20/2017. | MBS Paydown 28,648 04/20/2042. | 1FE..
87407P AA 8 |TAL 2013-1A A ABS SNR 2.83 02/22/2038. .. | 06/20/2017. | MBS Paydown 97,500 02/22/2038. | 1FE..
87407P AE 0 |TAL2013-2A A ABS 3.55 11/20/2038 .. | 06/20/2017. | MBS Paydown.............covvveiiriiiiinrinniis | convienienieniissieens | e 75,000 11/20/2038. | 1FE..
87407P AR 1 |TAL 2014-3A A ABS SNR 3.27 11/21/2039 .. [06/20/2017. | MBS Paydown.........c..vrvvreiiriiiniiiinns | cevvesnsiissniisssiinns | covvennes 75,000 11/21/2039. | 1FE..
881561 GQ 1 | TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34. .. |.. | 06/25/2017. | MBS Paydown 291,806 291,806 07/25/2034. | 1FM..
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38...... .. | 06/25/2017. | MBS Paydown..........ccovvieeiieriniiiriiris | convierieresnisenninnns | everenes 137,094 | .......... 137,094 01/25/2038. | 1FM.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38...... .. | 06/25/2017. | Pass-Through LOSS.............ccccoeereeeannnens 0 [EE16) ) 0 01/25/2038. | 1FM..
88314R AA 4 |TMCL 2013-1A A ABS SEQ 3.9 09/20/2038.............. C| 04/20/2017. | MBS Paydown 3,250,000 3,250,000 | ....... 3,233,443 09/20/2038. | 1FE..
88314R  AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/2039.. 04/20/2017. | MBS Paydown............ccocomrvemmiinriiinniins [ o | i 1,626,625 | .......1,626,625 | ....... 1,623,311 10/20/2039. | 1FE..
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43 ..|.. | 06/15/2017. | MBS Paydown 51,447 LBLAAT | 51,447 01/15/2043. | 1FE..
89690E AD 9 |TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44......... .. | 06/15/2017. | MBS Paydown 929 929 91 04/15/2044. | 1FE..
902757 AA 1 |UIRC-GSA Il LLC 2.655 04/05/2018.... .. | 06/05/2017. | Sinking Fund Redemption..............ccccoeew | covvemmmeeimnneiinniiins | ceveeeens 190,000 04/05/2018. | 1.........
903243 AD 5 |URS CORP 3.8504/01/2017 .. | 04/01/2017. | MAEUFIEY.......covveieieriiniienieinicnsisei | e | e 4,000,000 04/01/2017. | 3FE..
913275 AC 7 |UNITRININC 6.00 05/15/2017...........cccuvvvrirriannnens o [ 05/15/2017. | MALUFIY........oooooeveoeiiceieccieneieseiennns | cevviissiiessienniins | oo 2,000,000 05/15/2017. | 2FE...
92535V  AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046....... .. | 06/15/2017. | MBS Paydown 2,813 10/15/2046. | 2AM....
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35.... | .. | 06/25/2017. | MBS PaydOWN.........cccevnireererinrinnernnineins | crverseeerssnisseensnens | cerereees 152,637 10/25/2035. | 1FM.
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46 .. | 06/25/2017. | MBS Paydown 28,559 01/25/2046. | 1FM..
92935V AE 8 |WFRBS 2011-C3 A3 SEQ 3.998 03/15/44................. .. | 06/15/2017. [ MBS PaydOwn..........ouverrieinnieiernnieens | ceeeriersnsseiennsinns | vernnies 181,169 03/15/2044. | 1FM.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37....... .. | 06/25/2017. | MBS Paydown 97,100 05/25/2037. | 1FM..
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37...... .. | 06/25/2017. | Pass-Through LOSS.............cccovvmrrvernreeen. 0 05/25/2037. | 1FM..
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37...... .. | 06/25/2017. [ MBS PaydOWN..........coverrvrinnriierisnieens | ceerenrssrsnsssiennninne | cevnnies 112,772 04/25/2037. [1Z......
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37...... | .. | 06/25/2017. | Pass-Through LOSS............cccccoerereveennnens 0 04/25/2037.|1Z......
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36... | .. | 06/25/2017. | MBS Paydown............ccccviveniinnieciinniees | covrreinsissiiiciienins | v 78,017 11/25/2036. | 1FM.
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36...... .. | 06/25/2017. | MBS Paydown 26,289 10/25/2036. | 1FM..
93363N AB 1 | WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36...... .. | 06/25/2017. | Pass-Through LOSS...........cocceurerrrenrinnens 0 10/25/2036. | 1FM..
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37...... .. [ 06/25/2017. | MBS Paydown.........c..ourveriiinriiisniinnns | covveenniissnisnniiinns | ceveenes 164,313 07/25/2037. | 1FM..
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37...... | .. | 06/25/2017. | Pass-Through Loss...........ccccocrurvwreruuinnce 0 07/25/2037. | 1FM..
93934N AR 6 | WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. .. | 06/25/2017. | MBS Paydown..........cccovvverinrireninrinniis | oo | v 19,631 07/25/2036. | 1FM.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.... .. | 06/25/2017. | Pass-Through LOSS.............ccccoeereeeennnens 0 [ oovorceenn 815 | 8,016 | 0 [0 | 0 [0 | 0 0 0 [0 ] 0 ] 0 | 07/25/2036. | 1FM..
949773  AF 2 | WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037......... |.. | 06/25/2017. | MBS Paydown............cccccoevuiuimrinriivciiinns | coverinsiiinsisniiiciis | coveneiins 133,830 | .0 133,830 | e 135,047 | 0 |0 i (4,493) | 0 i (4,493) | 0] 133,830 [ 0 | 0 | 0 | 05/25/2037. | 4FM..
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037......... .. | 06/25/2017. | Pass-Through LOSS...........cccccrerrrvnrionnns 0 | cieerren8,920 | o0 [0 | 0 0 0 | 0 0 0| 05/25/2037. | 4FM..
94982A AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034....... .. | 06/25/2017. | MBS Paydown 59,489 | ... 59,489 | . 80,157 | 0 [ 0 | i (340) [ 0| i(340) | 0 | 59,489 | 11/25/2034. | 1FM..
94983G  AA 6 |WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ .. | 06/25/2017. | MBS Paydown...........coevverinririninrineiis | coevierieniieniessinens | e 75,962 | ... 75,962 | oo 75,869 | oeireenn62,310 | 0 | 14,882 | 0 [ 4,882 [ 0| 75,962 | 0 | 0 | 0 [ 03/25/2036. | 1FM.
94983G  AA 6 |WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ .. 1 06/25/2017. | Pass-Through LOSS.............cccccourereeeannneas (U I 2,361 | oo 2,359 | oo (U A (VN [ (U A (VI AT 0 ... (U 0 ... (U 0 | e 0 [ 0 |03/25/2036. | 1FM..
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Statement for June 30, 2017 of the G REAT AM ERICAN INSU RANCE COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Foreig
Total n

Foreign Excha NAIC
F Current Exchan nge Bond Design

0 Current Year's ge Gain Interest / ation

r Unrealized Year's | Other-Than- Chang (Loss) Stock Stated or

ei Prior Year Valuation | (Amortizati | Temporary | Total Change | ein Book/Adjusted on | Realized Gain| Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase on)/ Impairment | inB.JA.C.V. |B./A.C.| Carrying Value at | Dispos| (Loss) on (Loss) on Received Maturity | Indicat

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized| (11+12-13) V. Disposal Date al Disposal Disposal | During Year Date or(a)
95058X AA 6 |WEN 2015-1A A2l ABS SNR 3.371 06/15/2045......... .. | 06/15/2017. | MBS Paydown 1,250 | oo 1,250 | 1,250 | 0 |0 | 0 0 0 0 1,250 | 0| 0 [0 06/15/2045. | 2AM...
95058X AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45........ .| 06/15/2017. | MBS Paydown 3125 | s 06/15/2045. | 2AM...
95168Q AE 0 |WSTC 2013-1A A2B CLO 4.066 11/07/2025 .. | 05/07/2017. | MBS PaYdOWN........ouevmurerrirrireeiseineiins | ceevieresseesssissisenns | cvvenas 5,000,000 11/07/2025. [ 1Z......
960338 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027......... | .. | 06/20/2017. | MBS Paydown 269,773 269,773 05/20/2027. | 1FE....
960330 AA 8 |WESTR2017-1A A ABS SSNR 3.05 12/20/2030....... .. | 06/20/2017. | MBS PaYAOWN........ouvvumrnmririreerenineinns | ceerserseseseessninens | cevereens 113,281 | e 113,281 12/20/2030. | 1FE....
96033L 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28......... .. | 06/20/2017. | MBS Paydown 577,437 577,437 07/20/12028. | 1FE....
96174T AE 4 |WESTW 2007-2A A2 CLO MEZ SEQ FLT 04/22....... .. | 04/25/2017. | MBS Paydown 23,425,000 | .......3,425,000 04/25/2022. | 1FE....
98954R  AB 6 |ZIGG 2014-1A A2 CLO SSNR 3.44 10/17/2026......... | .. | 05/10/2017. | Distribution.... revrnrnnsnn | e | o 6,000,000 | ....... 6,000,000 10/17/2026. | 1Z......
98954R AD 2 |ZIGG 2014-1A B2 CLO MEZ 4.57 10/17/2026 .| 05/10/2017. | Distribution.... . ,000,000 ,000,000 10/17/2026. | 1Z......
GO0014F AB 9 |AABS 2013-1 A ABS SNR 4.875 01/15/2038 .| D{ 06/15/2017. | MBS PaYAOWN.........urvuurvnrirrercisnnineinns | ceevsenseeesseesssninnes | eveneens 128,096 01/15/2038. | 1FE....
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.... .. | 06/15/2017. [ MBS PaydOWN.........ovveereriiinirneieinnienns | seerersssissesessnsrsnnns | covvnsenenes 46,800 M 12/15/2039. | 1FE....
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020. D| 06/30/2017. | Paydown 4,257 .0 06/13/2020. | 5FE....
G7256K AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42 .. | .. | 06/15/2017. | MBS Paydown 56,800 (1) . 03/15/2042. | 1FE....
G7739P AF 7 |CABLE&WIRELES (SABLE) B1L+475 12/02/22...... D | 05/26/2017. | PaYAOWN.......courirrerrriiienerierieriseeinnes | vevireresnsesssinninens | coveene 1,500,000 R 52,922 . L0 12/02/2022. | 3FE....
Q3930A AC 2 |FMGTL LIBOR + 275 6/30/2019. D| 05/19/2017. | Paydown 898,597 | ..........898,597 ..802,026 | . 0 [ 0. . . . 06/30/2019. | 2FE....
3899999. Total - Bonds - Industrial and Miscellaneous SO PO PP PPN ...175,154,524 |...176,329,229 |...172,852,416 .2,629,910 o 174,447,569 | ... 0 .......706,955 | ..3,525,882 XXX XXX
8399997. Total - Bonds - Part 4 ....224,500,383 | ....225,533,398 | ....225,748,363 1,935,360 | .0 | 1,975,105 | 0 ] 223,774,591 | ....... 0. 725792 | ... 725,792 | .4,731,793 XXX XXX
8399999. Total - Bonds ....224,500,383 | ....225,533,398 | ....225,748,363 11,935,360 | ...ccooceee0 | ... 1,975,105 | .0 ] L 223,774,591 | ....... 0 ]......725792 | ....... 725,792 | .4,731,793 XXX XXX

Preferred Stocks - Industrial and Miscellaneous

03834@ 12 0 |APRECIA PHARM CONV A-18.00 1/13/2021 .. | 04/28/2017. | Private Placement............cccocccouvevrnrrees ....3,860,402.000 | ....... 1,032,658 | ...cccceeernnn0.00 | ..o 4,130,630 4,130,630 | o0 | e l0[..2,200,429 | (2,200,429) rree(897,543) | ... (897,543) | ... XXX P5*A...
09069@ 12 3 |BIOWISH TECHNOLOGIES SERIES A .... | .. | 04/05/2017. | Exchanged ....3,600,410.000 | ....... 1,915,577 | o000 | oo 1,312,057 | . 1,312,057 | o0 0 | 0 | 0 voee.003,520 | ... 603,520 |... XXX P5*A...
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS. .......rveeirresuiiriiiiins eoiiiesisssessssees s sesss sttt st | anneees 2,948,234 XXX [ 5,442,687 | ......... 5,442,687 .2,200429 |..... (2,200,429) | ......0 | ..........3,242,258 | ....0 | ...l (294,024) | ...... (294,024) | ..o 0 XXX XXX
8999997. Total - Preferred STOCKS = Part 4. .. ... ettt eesse e s ettt | eniaes 2,948,234 XXX | 5,442,687 .5,442,687 ..2,200,429 | ...... (2,200,429) | .......0 | ..........3,242,258 | .....0 |........ (294,024) | ...... (294,024) | ... XXX XXX
8999999. TORA = PrEFEMTEA SHOCKS. .. .vvererrestrrsstrss s e ettt | o 2,948,234 XXX [ 5,442,687 5,442,687 ..2,200429 |..... (2,200,429) ......0 | ..........3,242,258 | .....0 [ ........ (294,024) | ...... (294,024) | ... XXX XXX
Common Stocks - Industrial and Miscellaneous
001743 AE 3 | AMMC CLO 2016-18A SUB 0 05/26/28 .. | 05/31/2017. | Distribution of Funds. 32,116 XXX .0 .0 ] .0 .0 XXX U
001748 AD 4 |AMMC 2014-14A SUB 0 07/27/26 ... | .| 04/30/2017. | Distribution of FUNDS...........cccvervveerrimriies | covvereerensiecsessens | verireenns 45,239 XXX .0 .0 . XXX [V
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22.........ccocovvernncn. .. | 06/15/2017. | DISEADULION. ..... oo | cereireeisesiesisssnins | ovvenas 2,578,707 XXX | 7,411,906 | e 4,611,600 | .......744,372 | o0 | i | 0 744,372 | 0 | il 2,765,096 | ... 0 ... (186,389) | ... (186,389) | .....378,623 XXX [V
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22 .. | 04/30/2017. | Distribution of Funds 2,590,876 XXX XXX [V
00175N  AC 2 |AMMC CLO 2014-15A SUB 0 12/09/26.. ... |.. | 06/30/2017. | Distribution of Funds............ cerennenn 17,841 XXX XXX (U
00176B  AF 0 |AMMC CLO 2013-13A SUB 0 01/24/26..................... .. | 04/30/2017. | Distribution of Funds............ 63,787 XXX XXX [V
00176E AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25.. .. | 05/31/2017. | Distribution of Funds............ 33,088 XXX XXX [V
00176K AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27.. ... | .. | 04/30/2017. | Distribution of Funds XXX . 0. XXX U
00176M AC 3 |AMMC 2015-17A SUB 0 11/15/27 ...ooovvverrrrirrrrins .. | 05/31/2017. | Distribution of Funds............ XXX |0 |0 |0 0 | 0 | 0 0 | i 48417 | 0 | e (V1 (O (1 0 XXX (U
03938L 20 3 |ARCELORMITTAL ... | C|05/22/2017. | Stock Split 1.0 for 3.0.......cevevrrerriirrriins | oo 266,667.000 XXX |0 | 1,946,669 | 0 | 0 |0 | 0 0 0 [0 ] 0. XXX [
86181Q 30 0 | STONEGATE MORTGAGE CORP........ccccrurvririrnnens ..| 06/01/2017. | Merger ....1,175,725.000 | .......9,405,800 XXX | 16,002,937 | .........7,019,078 | ......(611,377) | ccceveven0 | cirivirirennnl0 | e (611,377)| o0 | 106,407,701 | .00 | e 2,998,099 | ... 2,998,099 | ... XXX (U
896047 50 3 |TRIBUNEMEDIACO-A. <. | .- | 05/09/2017. | CORNERSTONE MACRO.........cooovvermmrres | e 118,241.000 | ....... 4,992,002 XXX | 4,031,940 | ........4,136,070 | ......(104,130) | screcevevccns0 [ o0 [ (104,130) | o0 | ceeerrnn4,031,940 | o0 | e 960,062 | ....... 960,062 | ..... 645,603 XXX [
896047 50 3 |TRIBUNE MEDIACO-A. . | 05/10/2017. | CORNERSTONE MACRO.... 99,159.000 ,338,625 XXX ,157,016 809,565) 2,181,609 |.....2,181,609 | ..1,265,145 XXX | I

......... (780,700) ......5,953,380 |.....5,953,380 | ..2,289,371 XXX XXX

9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..........viriiiiiiiiiis it senssnssnsens | eoaee 28,215,673 XXX 33,603,800
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Foreig
Total n
Foreign Excha NAIC
F Current Exchan nge Bond Design
0 Current Year's ge Gain Interest / ation
r Unrealized Year's | Other-Than- Chang (Loss) Stock Stated or
ei Prior Year Valuation | (Amortizati | Temporary | Total Change | ein Book/Adjusted on | Realized Gain| Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase on)/ Impairment | inB.JA.C.V. |B./A.C.| Carrying Value at | Dispos| (Loss) on (Loss) on Received Maturity | Indicat
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized| (11+12-13) V. Disposal Date al Disposal Disposal | During Year Date or(a)
Common Stocks - Parent, Subsidiaries and Affiliates
63654U 10 0 |NATIONAL INTERSTATE CORPORATION ............ | . ‘ 06/30/2017. | Dividend to Parent...........cccouvirensiiisirnnns ....517,714,806 XXX ....348,181,412 | ..... 498,118,695 | (149,976,782) | ....cccevvve. [ I 0 ]..(149,976,782) | ........ 0] . 348,181,412 | ....... 0 |..169,533,394 |.169,533,394 | ... 0 XXX Keones
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ....517,714,806 XXX ....348,181,412 | ..... 498,118,695 | (149,976,782) | . ..(149,976,782) | ........ 0] . 348,181,412 | ...... 0 |..169,533,394 |.169,533,394 |......cccooo.un 0 XXX XXX
9799997. Total - Common Stocks - Part 4 ....545,930,479 XXX ...381,785.212 | ... 522,798,694 | (150,757,482) | . . ...0 [..(150,757,482) | ........ 0| . 370,443,705 | ....... 0 |..175,486,774 | 175,486,774 | ..2,289,371 XXX XXX
9799999. Total - COMMON SEOCKS. ... vverrereere s st eesens st ....545,930,479 XXX ....381,785212 | ..... 522,798,694 | (150,757,482) | ...ooovvvnncn [ I 0 [..(150,757,482) | ........ 0] . 370,443,705 | ....... 0 |..175,486,774 |.175,486,774 | ..2,289,371 XXX XXX
9899999, Total - Preferred and Common Stocks......... ....548,878,713 XXX ....387,227,899 | ... 528,241,381 | (150,757,482) | ...cocvevrnan 0 ]..2,200,429 | ..(152,957,911) | ........ 0| 373,685,963 | ....... 0 [..175,192,750 [.175,192,750 | ..2,289,371 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks . . ....773,379,096 XXX ...612,976,262 | ..... 737,752,900 | (150,717,737) | 1,935,360 |..2,200,429 |..(150,982,806)| ........ 0. 597,460,554 | ....... 0 |..175,918,542 |.175,918,542 | ..7,021,164 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / 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 Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
Forwards - Hedging Effective
1.3021 CAD /1 USD. Canadian Dollar Exposure | D Part 1 |Currency| Fifth Third Bank .. QFROUN1UWUYUODVIWD51.. I06/29/2017I09/29/2017| QRO | | ..121,500,000 | ...........1.3021 0 0 0 ...509,356 f..| ... 509,356 0. 509,356 0 0 303,750 | 0 1.00.
1219999. Total-Forwards-Hedging Effective. 0 0 0 ...509.356 |XX ......... 509,356 0. 509,356 0 0. 303,750 XXX XXX
1269999. Total-Forwards 0 0 0 ....509.356 |XX] .......... 509,356 0. 509,356 0 0. 303,750 XXX XXX
1399999. Total-Hedging Effective. 0 0 0 ...509,356 XX| .......... 509,356 0. 509,356 0 0].... 303,750 XXX XXX
1449999. TOTAL... 0 0 ...509,356 [XX| .......... 509,356 L0 509,356 | ... (0 RN o I [P 303,750 XXX XXX
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Statement for June 30, 2017 of the G REAT AM ERICAN INSU RANCE COM PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognizedin | Potential | andat Year- | Value of One
Symbol [ Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
Commodity Price in Insurance Chicago Mercantile
CZA.......| s 5 ... 25,000 | 5,000 Bushels of Com ........... Product Py li] @ 12/18/2017 | Exchange SNZ20JLFK8MNNCLQOF39.. [06/07/2017 | ........ 4.0225 | ... 3.9200 (2,563) (2,563) 0 0 (U I (2,563) | covoorvirriin 0 | e 4,250 | oo (U IO 5,000
Commodity Price in Insurance Chicago Mercantile
CZA........| oo 17 | 85,000 | 5,000 Bushels of Com............ Product Pl ] @, 12/18/2017 | Exchange SNZ20JLFK8MNNCLQOF39.. |06/08/2017 | ........ 4.0550 | ........ 3.9200 | ......... (11,475) (11,475) 0 0 (U S (11A75) | oo 0| e 14,450 | oo (U IO 5,000
Commodity Price in Insurance Chicago Mercantile
CZA........| v 7. 35,000 | 5,000 Bushels of Com............ Product Pl ] @, 12/18/2017 | Exchange SNZ20JLFK8MNNCLQOF39.. |06/30/2017 | ........ 3.8800 | ........ 3.9200 | ..o 1,400 1,400 0 0 (U I 1,400 | oo 0 5,950 0 5,000
Commodity Price in Insurance Chicago Mercantile
52, CON I 1] 5,000 | 5,000 Bushels of Soybeans ... | Product Pl ] @, 11/16/2017 | Exchange SNZ20JLFK8MNNCLQOF39.. [06/07/2017 | ........ 9.3550 | ........ 9.5475 963 963 0 0 0 962 | oo 0 2,100 0 5,000
Commodity Price in Insurance Chicago Mercantile
SX4........ A 5,000 | 5,000 Bushels of Soybeans ... | Product P,1,1...] a..... | 11/16/2017| Exchange SNZ20JLFK8MNNCLQOF39.. | 06/08/2017| .. 513 0 0 0 512 2,100 0 5,000
12829999. Total-Long Futures-Hedging Other..........cccocuiiiiiiiiiis coriiisniisssissnisssnissniis (11,163) 0 0 [ (11,163) | cooovovvcvenneeen0 | 28,850 XXX XXX
1329999. Total-Long Futures (11,163) 0 0 0 (11,163) | 0 | 28,850 XXX XXX
1409999. Total-Hedging Other, (11,163) 0 0 0 .(11,163) ..28,850 XXX XXX
1449999. TOTAL (11,163) 0 0 0 (11,163) | o0 | 28,850 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Morgan Stanley &Co e ] e 0. 110,644 | ... 110,644
TOTAI NEE CASH DEPOSIES. ... rvrreeresrsererssteseesessssesesssssasesasssessees e es s s o088 o8 E 8888802108488 e8 8808 e0 e 44E1e0E o0 R e 1oL e e 8oL L oEE o080 E L1081 E 8L 84 L8408 0E 10840 E 4L E 40 E 840810840840 1eE 1408008408 E 80840 E 401 o080 8o E o0 b o0 1e0te 44EeE oL EoeE e E o0 EeeE o0t E L1 AL oL 8L E 084 R bt 0. e 110,644 | ...... 110,644
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Statement for June 30, 2017 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

Exct Traded Derivatives

0199999. Aggregate Sum of Exchange Traded . OO OO PO PO O OO OO PP O PO YOO PP PTPOON | XXX l XXX XXX [ 2,875 |........ (14,038) | . 2,875 2,875 [ (14,038) ‘ ............................ 2,875 | oo 28,850 | .o 28,850
NAIC 6 Desi

Fifth Third Bank........... .. QFROUN1UWUYUODVIWD51. | Y I N 0 | 509,356 509,356 | ..o 509,356 0 | 509,356 | ..... 303,750 | oo 303,750
0799999, TOtal NAIC B DESIGNAHON. ....reteise ettt 8488108kt bn 0 [ 509,356 ...509,356 [ ..o 509,356 0 [ 509,356 | ..... 303,750 | .o, 303,750
0999999. Gross Totals 0 [ 512,231 2512231 | 512,231 | i (14,038) [ oo 512,231 |..... 332,600 | .o 332,600

1. Offset per SSAP No. 64....
2. Net after right of offset PEF SSAP NO. B4........vuuiiiiiirierisiisississrsss e assessasssessassssssanseees

T (2,875)
........ 509,356 | ..oocorrrsrscnc(11,163)




statement for June 30, 2017 ofthe. GREAT AMERICAN INSURANCE COMPANY

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11



Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 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.ccceuerucneiineniines New York, New York ....0.100 1 0 1,543,468 71,782 161,390 | XXX
Bank of America Miami, Florida 0.000 0 0 484,249 707,363 540,008 | XXX
Bank of America Singapore. 0.290 0 0 5,047,966 749,200 751,187 | XXX
BBA&T. Crestview Hills, Kentucky. 0.000 0 0 1,993,017 1,993,017 1,993,017 | XXX
DBS Bank Ltd. Singapore. ..1.120 643 1,831 9,646,204 7,605,283 6,373,843 [ XXX
The Bank of Guam Hagatna, Guam. 0.250 0 65 51,007 51,007 51,007 | XXX

Certificate of Deposit .25% 12/27/17 0.000 0 0 0 0 0| XXX
The Centreville National Bank. Stevensville, Maryland 0.000 0 0 135,875 157,303 103,201 | XXX
First Bank St. Thomas, Virgin Islands 0.700 0 1,857 500,000 500,000 500,000 | XXX

Certificate of Deposit .70% 12-20-17 0.000 0 0 0 0 0| XXX
Huntington National Bank. Columbus, Ohio. 0.000 0 0 4,999,523 4,999,523 4,999,523 | XXX
JP Morgan Chase. Indianapolis, Indiana. 0.050 27 0 75,107 75,115 75,127 | 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 0 954,251 845,182 740,496 | XXX
LaSalle Bank N.A. Chicago, lllinoi: 0.000 0 0 611,590 124,842 226,742 | XXX
The Northern Trust Company / O'Hare............cocccevvvenes Schaumburg, lllinoi ....0.000 0 0 3,810,203 116,510 2,118,327 | XXX
PNC Bank Pittsburgh, Pennsylvania 0.000 0 0 (30,340,318) (38,425,965) | ... ..(48,809,648) | XXX
Northrim Bank Anchorage, Alaska ....0.200 0 51 36,873 36,873 36,873 | XXX

Certificate of Deposit .20% 10-22-17 0.000 0 0 0 0 0 [ XXX
Oversea-Chinese Banking Corporation Singapore. ....0.800 4,667 13,340 124,521 143,812 144,416 | XXX
Royal Bank of Canada Toronto, Canada 0.500 16,713 0 33,272,431 35,377,589 35,751,593 | XXX
RBC Dexia Investor Services Trust. Toronto, Canada ....0.000 0 0 4,364,040 4,364,040 5,972,040 | XXX
Sumitomo Mitsui Banking Corporation Singapore. 150 17,098 49,377 60,247 6,359,454 9,257,053 [ XXX
US Bank Miami, Florida. ....0.000 0 0 0 0 [ XXX
Wells Fargo Bank Los Angeles, California 0.000 0 0 6,211,906 7,969,914 4,258,924 | XXX
0199999. Total Open Depositorie: XXX XXX 39,159 66,521 | oo 48,582,095 38,821,781 30,245,055 | XXX
0399999. Total Cash on Deposit XXX XXX 39,159 66,521 | ..ooovvvenees 48,582,095 38,821,781 30,245,055 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 1,432 1,443 1,449 | XXX
0599999. Total Cash. XXX XXX 39,159 (R4 ) — 48,583,528 38,823,224 30,246,503 | XXX
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Statement for June 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Sweep Accounts
PNC REPUICHASE AGFEEMENL. ... .. cvereieeieeesete ettt es e et sst e e es et es st e esee et en ettt ees ettt en et en s nenes 07/03/2017 ... | oo 59,142,941 | o0 | e 2,903
8499999, TOAI = SWEED ACCOUNES. ... veterertteersssssessersstesessessssesesssesses e ser st see 88810 E 84810808408 4e8 1084084814080 840180808404 1eE o0k o0 e o0 8 eeEe0s  44eE1eEEoeEoeE o0 e oL oL 8o e 0808 oeE L840 E L1 o0t o8 4L 8o 8oL 8oL E4eE o080 0080 E o808 o8t ee s e senteete £8eeEeEseeE e e oL o0 E oL o0 E e E L s oL E bbbt en bttt en st | enbistssntsnsens e ens ettt 59,142,941 | ..ovvevviieeeeeneeeeiieieniieiecen0 | i 2,903
8699999, TOAl - CASI EQUIVAIENES. ..ottt ee s e e eesees e eeeeseeseeeeseseeseesesaesae  SeaetessessseseseesessesaesaesesaeeeeaeseeseEeeaeseeseeseeaesaeseesee e s eeseeseeesaesesseeeeneseesessesaesns | SReeEeeseeaeeeeseesetseeaeEees e e et e e R eeRee s e R e ee R e e e e e eeses et e eetennes et aesansesrenstans | aeiessesneseeneaansessetaneneseenes 59,142,941 | oo [ e 2,903




Supplement for June 30, 2017 of the GREAT AMER'CAN |NSURANCE COMPANY

Supp. AtoSch. T
NONE

Supp. Ato Sch. T
NONE

Supp. AtoSch. T
NONE

Q455-1, Q455-2, Q455-3



Supplement for June 30, 2017 of the G REAT AM E RlCAN | NS U RAN C E CO M PANY

* 1 6 6 912 017 45510010 2 =*

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

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Alabama........ccocoevivevereicennns
Alaska........c.ccoerrierireriiiinn
AriZONA......ceeiieriereieicia
Arkansas..........ccoovveveienneenns
California..........cccocveveerevnne.
Colorado........cceverereriecianans
Connecticut..........cccoerreenenne
Delaware.....

Do RS ©® N oA W 2

N
>
=
o.
@*

18.  Kentucky.......ocoovvreverrirnnee.
19, Louisiana........ccccocverrrereienns

21, Maryland........ccoocoevererninninnns
22. Massachusetts...........ccoeunene
23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne
25, MiSSISSIPPI..cvrevrerrrererririians
26, MiISSOUI....ovevrevrererierrerrinieans
27.  Montana........ccooeervrerrreninnnn.
28.  Nebraska..........cccooorrrrerrernns
29.  Nevada.......cccooorvivrererrennns
30.  New Hampshire..........c.........
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens

39. Pennsylvania...
40. Rhode Island...
41.  South Carolina.
42.  South Dakota...
43,  Tennessee...

44,  Texas......
45, Utah
46, Vermont......coeeeveereriennens
47, Virginia......oooveveeeeereerennenns
48.  Washington..........cocovuveuneenes
49, West Virginia........cocoeveeeree WV |0 0 |0 0 L0 0 |0 s
50.  WISCONSIN.......oovereeremreneeee W 0 0 0 |0 0 0 0 |
51, Wyoming.....cooeeveeveeeemneenee WY 0 0 0 |0 0 0 0 |
52.  American Samoa.........ccoeee e AS | i 0 [0 0 |0 [0 0 0
53, GUAM...oierrerereneireeneeeGU 0 [0 0 |0 [0 0 |0 s
54.  Puerto RiCO.......ccoovvevonence PR 0 0 |0 0 0 0 |0
55.  US Virgin Islands..........ccccoee VI | o0 [0 0 |0 [0 0 |0
56.  Northern Mariana Islands....MP | ........ccccccvvunrnnnn (01 RN [0 O [0 O [0 O [0 O [0 O (0 0
57.  Canada......ccccommrnrnnenad CAN [ oo [0 (0 (0 (0 (0 [0 [0 T 0
58.  Aggregate Other Alien.......... (01 I (01 IO (01 IO (01 IO (01 IO (01 O (01 O (01 IO 0
59, TotalS....osuarrrririnrnsiiriisnennisninns | o 42,108 | .o 288,354 | .o [ [ (] I (49,061) | cevververerernneneinns [ [ (] I 17,659
DETAILS OF WRITE-INS
58001 et | et enend [0 O (0 (0 (0 (0 [0 (0 0
58002 oottt | crreeeeenseneeeeniend [0 (0 (0 (0 (0 [0 (0 0
58003, oottt | st [0 O (0 (0 (0 (0 (0 (0 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... {1 [ {1 IS (O IS (01 IS (01 I (1 I (1 I 0

Q455-4




Supplement for June 30, 2017 of the GREAT AMER'CAN |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for June 30, 2017 of the G REAT AM E RlCAN | NS U RAN C E CO M PANY
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2017
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
................ 111,970,792 | ................108,987,844 | ..................40,318,394

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
DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[ ] No[X]

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

28 1oL U 17T OO B 0

2.32 Amount estimated USing reasonable @SSUMPLIONS. ..........c.cciiiueiiiiieie ettt bbb sttt bbb et ss sttt 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 PONICIES: .........ccviuiiieieiiiiisieieissiesie ettt ees B 0

Q505



	ASSETS
	ASSETS WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	STATEMENT OF INCOME
	STATEMENT OF INCOME WRITE-INS
	CASH FLOW
	NOTES
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 2
	SCHEDULE T
	SCHEDULE T WRITE-INS
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATION
	PART 1 -  LOSS EXPERIENCE
	PART 1 -  LOSS EXPERIENCE WRITE-INS
	PART 2 -  DIRECT PREMIUMS WRITTEN
	PART 2 -  DIRECT PREMIUMS WRITTEN WRITE-INS
	PART 3  - LOSS RESERVE DEVELOPMENT
	PART 3  - LOSS RESERVE DEVELOPMENT FOOTNOTE
	SUPPLEMENTAL INTERROGATORIES
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE D - PART 1B FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE B - PART 3
	SCHEDULE D - PART 3 FOOTNOTE
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL -  PART 1
	SCHEDULE DL -  PART 2
	SCHEDULE E - PART 1
	SUPPLEMENT A TO SCHEDULE T - PH
	SUPPLEMENT A TO SCHEDULE T - PH
	SUPPLEMENT A TO SCHEDULE T - PH
	SUPPLEMENT A TO SCHEDULE T - OF
	SUPPLEMENT A TO SCHEDULE T WRITE-INS - OF
	DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT



