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Statement for September 30, 2017 of the G REAT AM E RICAN I NSU RAN C E COM PANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cveeiitici ettt | sreensieens 2,820,658,780 | ...vvorvererieriirinenne (U IO 2,820,658,780 | ............. 2,751,319,379
2. Stocks:
2.1 Preferred SIOCKS........ciuurirrricrierisesieesiseessssi st sesssssssesssseniseses | sessissssesenes 225,868,512 | ..o (U I 225,868,512 | .cooovvvvenncn 214,503,708
2.2 COMMON SLOCKS. ...vuuirvvreresceesnrisecsisessiesiess st sesst s ssstsenssens | sesssnssssenenes 771,058,453 | ..o 17,492,063 | ....oovvvvevne 753,566,390 | ............. 1,266,470,335
3. Mortgage loans on real estate:
31 FIISEENS. covvvvvercieri ettt | eenieseteenen 265,894,290 | ...coovveriercniecrininns (U IO 265,894,290 | ....coccvvnnen 233,765,374
3.2 Other than firStHENS. ..o | oo 0 [ oo (O N 0 [ oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......cvvveiievcteie ittt bbbt bbb s et en s s ssnaas | sbessessessssssesssssnsessesnsan (0 RO L0 RN (1 TR 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......cveiviicieiiiic ettt bbbt bbbt snsessenas | sbssssssessesinees 58,216,860 | ..covverrerirriereiiiiiand (01 I 58,216,860 | ....ccooevvevneee 58,240,298
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......eueececireeeeieiseesseeeesessnees | reeeesssssesssessssessssenesaens (01 RN L0 U 0 [ oo 0
5. Cash ($.....74,413,752), cash equivalents ($.....49,909,901)
and short-term investments (3.....147,995,820)...........c.crmuevurmrreemmmeresnsessmerssnsssessssessssness | sesnsssessnsens 272,319,473 | oo (U IO 272,319,473 | oo 484,223,036
6. Contract loans (including $.......... 0 PrEMIUM NOES).....coucerrerieeceeeeeseerneeeeeeseeesessessessessssseess | ceseesssessssessssessesssssssesn (01 SO L0 (01 R 0
T DBIIVALIVES. ...ttt ettt et et et et et et et et enenenen s s s s s enennenennnens | ererererererererareeenans 18,237 | oo [0 I 18,237 | oo 781,666
8. OtheriNVESIEA @SSEES........cveeeeicecte ettt ses s senansenns | erenassesassenas 421,340,925 | ..oooviceeeed (01 421,340,925 | .....cocoec... 315,200,183
9. ReCEIVADIES fOr SEOUMMES. ......c.vcvevevecereeiieetc ettt es et s s saebesnssanns | oraetesssesessssesssnes 36,983 | oo [0 36,983 | oo, 1,910,942
10. Securities lending reinvested COllateral @SSELS..........vrureirrurririeiererereneeseeseeeeeseeseiesseeens | ceeseesessesssssseessesesseseees (01 SO L0 RN (0 I TR 0
11, Aggregate Write-ing for INVESIEA @SSELS.........c.rwururriiiecircireieci ettt stseeseees | seessssesssnssssssessssssssneseees [0 [0 {0 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUEM...........cuurumrirrirerierierieee et
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..............ccceee. | covvrerercnne 402,534,437 | v 23,225,039 | .covcrirnnes 379,309,398 | .....cceevueee 308,749,874
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............ccoeeeveerees | cevvvrereinas 252,151,425 | oo (0 I 252,151,425 | ..o 221,731,889
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... ).ttt sentes | essesses et en st (0 0 [ oo (01 OO 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS...........cc.oririnririnririsisreseseiseeseiinens | eriesissienes 55,841,669 | ....cococovriririniriniiniins (U S 55,841,669 | .....ccoovvvune 55,681,895
16.2 Funds held by or deposited with reinsured COMPANIES...........cc.cviveieicrisieiesseiieiees | ceerereiessse e (0 TR L0 TN (0 I TR 0
16.3 Other amounts receivable under reinSUrance CONTaCES.............ovreinriniinrineineins | e (0 O (O OO 0 [ oo 0
17. Amounts receivable relating to UNINSUTEd PIANS...........c..c.euiueiveiciiieieceese ety | cvevsesssessess e sesnea 0 | oo 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cc.ccoevevvcvees | coveveveiiennn. 31,513,140 | oo (01 I 31,513,140 | oo 0
18.2 Net deferred taX @SSEL.......... ittt esst s | sessesssesinns 247,330,233 | oo (U IO 247,330,233 | oo 233,731,204
19.  Guaranty funds receivable or 0N dEPOSIt.............ccuevciieiieiiiee et bsienes | crevesssesse e ssse e (0 TSR L0 TN 0 [ oo 0
20. Electronic data processing equipment and SOftWArE.............cccuviveievcieieieiesieeisse e | coevsssesennenas 54,754,843 | ..o 49,672,081 | .oocvvriiiinne 5,082,761 | .covvrvrerirnas 2,400,899
21, Furniture and equipment, including health care delivery assets (§.......... 1) PSSR ISV 10,936,152 | ..ovovvereienen 10,936,152 | oo (01 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coceveeerveveviies | covvierreseeeseeeee s 0 | oo L0 TN 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates.............cccceerieicerireieicieceie s | e 10,109,350 | ..oocvvvrerecre 210,643 | oo 9,898,707 | ..oovvvrrera 7,663,444
24. Health care (§.......... 0) and other amounts receivable...............ceiveieiiviieicecceieeesiei | e 10,218,281 | oo (01 I 10,218,281 | oo 9,804,360
25.  Aggregate write-ins for other than invested asSets...........ccocvieieriiieiciieiee e | cvieissiennas 1,276,626,383 | .................. 29,665,586 | ............. 1,246,960,797 | ................ 661,006,340
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veerreeeeeiesissssesesessesessssiesssssessssesees | sessseeesnns 7,217,329,268 | ... 131,201,565 | ...ocvveneee 7,086,127,702 | ............. 6,851,230,772
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........ccovvvvvre | corvrreereenereieirsinseieins (0 L0 N (1 0
28, Total (LINES 26 @NG 27)......ovurreerrrirriicrisnesiesisessiess e ssse s sssssesssssssesssessssens | esessceees 7,217,329,268 | ... 131,201,565 | ....cvveveee 7,086,127,702 | ............. 6,851,230,772
DETAILS OF WRITE-INS
1100, Rt | eeeste et (O RO (O RN (0 R 0
1102, ottt | eieste et 0 [ o (O RN (0 RN 0
1103, Rt | Heeeete et 0 [ o (O RN (0 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccveeveirrinierneeiieriens | covreieissiesessesesessesees (0 R L0 TN (1 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......cireeriririeieiiiiesisieieissieiseississiens | cvesnsesssssssessessssessesessees (O I [ I {0 I 0
2501. Receivable from Federal Crop Insurance Corporation..............cceueeeeereeiersesenseresssssessenns | osvensenens 1,012,991,443 | oo (01 I 1,012,991,443 | ................ 430,736,055
2502. Company oWned life INSUTANCE............cvvveiriiiiieieiceie bbbt ssens | sentessesssnes 177,819,928 | ..o (V1 I 177,819,928 | ....cocoueee. 173,652,265
2503. FUNAEd dEAUCHDIES.........ccoouverriiriieriicsteesi st esst s | oesssseesssnessnns 26,197,895 | ..o (U I 26,197,895 | ...coovvrrinnn 22,187,733
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccocvvereniesieneseieiens | ovveeeieiiens 59,617,117 | oo 29,665,586 | ....cccerrveee 29,951,531 | oo 34,430,287
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE).......cccirwrrrrerirrsnimmessesniresssiessenennes | senssseseenns 1,276,626,383 | ......ocoovenenne 29,665,586 | .....cooonue 1,246,960,797 | ....covvvenne 661,006,340




Statement for September 30, 2017 of the G REAT AM E RICAN I NSU RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current accident year $.....880,862,781)..........ccccurircireiieiieeiesiesses s sss s sss s s s ssssssssens | eesieesssssssinses 2,578,665,597 | ..oovovrrvrrrinirnns 2,271,326,847
2. Reinsurance payable on paid losses and 0SS adjUSIMENT EXPENSES........ccurireierrirrerieereireesiseeseseesse st sssssssssssessens | seesessesssssessesssssnnenns 8,151,996 | oo 4,669,787
3. LOSS AQJUSIMENT EXPENSES.......cuviieiieireicisieietss ettt se bbb ns et ent s s s sensensessnsanses | essessesssssssessesnneon 605,803,597 | .ovvvereiriirrieienns 557,553,055
4. Commissions payable, contingent commissions and other similar charges. ...99,027,504 ...99,440,813
5. Other expenses (excluding taxes, licenses and fees)..........c.cocuverrerennnes 147,223,389 .151,838,287
6.  Taxes, licenses and fees (excluding federal and foreign inCOME taxes).........coverveererernrerrernerneenns ...14,504,340 17,132,334
7.1 Current federal and foreign income taxes (including $ ..0 on realized capital gains (losses))... .0 ...14,018,337
7.2 Net deferred tax liability. N .0
8.  Borrowed money§$.......... 0 and interest thereon §......... ettt | dreebeeesaes et s s eneaas (O [T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....549,550,427 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service Act).
10.  Advance premium................
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t s | eneb st (U RN 0
11,2 PONCYNOIAETS........oovvieviiiie ittt bbb s st b bbb bbb s s s bbb bbb s s s bans | sebessessssantes et s tense s e bnsensesansed 0 | oo 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........ccvvvueveeiveerieinereieie e ssse s sessesessssesenns | evssesisssssesessenss 117,330,720 | cooevoevceeeeinas 83,663,531
13.  Funds held by company Under reiNSUrANCE trEAHES..........c.cviuiveieicieeeie ettt s st s sssenaens | essessesssssssesssinea 664,942,504 | ..coovvevrren 463,201,443
14. Amounts withheld or retained by company for aCCOUNt Of OthErS............c.cuiveiciiieecee e resesseens | evesesssseessseeresaenes 90,009,093 | ..coooeveriieiieins 90,261,571
15.  Remittances and iteMS NOt AlIOCALEM. ..........c.ccuiveiciiieiccc ettt n s bnans | evesssssesssesses e senes 2917541 | oo, 2,549,965
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)...vu vttt ssessenssssens | esssssessestensesentns 28,228,295 | .ooerveerersrieinn 28,228,295
17.  Net adjustments in assets and liabilities due to foreign eXChange rates.........ccocuiveieivciciicicese e sessienies | e 27184494 | oo 30,187,560
18, Drafts QUESTANAING........cvvceeieieiicie ettt bbbt s bbb st s st s ssentas | eesiestensen b st n st (0 T 0
19.  Payable to parent, subsidiaries and affiliates............cccccvieiiiiiieicee et ssnaens | eveseesse e 10,037,094 | ..ooovieicce 2,987,485
20, DBIVALIVES. ...ttt | bbbt 551,904 | ..o 0
21, PaYaDbIE fOr SBCUMTIES.........cveevecvieeiecictcce ettt bbb bbb bbb s st en bbb s s sss s s ntessntens | sesbestessesssessesansansaes 5,400,000 | coverereireieeienns 549,672
22, Payable for SBCUMLES IBNAING..........cceeieieiiiicieise sttt bbbt en bbb s s s saenns | stisssesssssessesestes s s ssen s bassae [0 R 0
23.  Liability for amounts held under UNINSUMEA PIANS.........c..cururiiiuriririinrire et ssess et ssesssstesssssssssessessssssssessessns | sonessessssssssssssssssssnsssessessssssnssn [0 TR 0
24.  Capital notes §......... 0 and interest thereon §.......... ettt et st stnstas | eentiestien st 0 [ oo 0
25, Aggregate Wte-iNS fOr lIADIIHIES. .......vrvrrvererireeiierireire ettt ns s sssssessessss st ensensessensensnssnssans | snsssssssssssessasssnes (108,961,742)] ..o (69,475,740)
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)..........c.eviuiiicieiece et sesseses | svsessssssesssssnsss 5,605,957,937 | oooviiriririerrnnn 4,852,363,624
27, ProteCted COIl ADIHES. ........cvucveeiciiericricrieii sttt bbbttt |ttt (O [P R 0
28.  Total iabilities (LINES 26 @MU 27)......c.uuuurreeueresrreeesseesssseesssseesesse st sssessssssssssssssssssesessssssssssessssssssssssssssssssssssssessssnsssssns | onssssenisssssesssns 5,605,957,937 | ..oovviiiiiiiieenns 4,852,363,624
29.  Aggregate write-ins for SPECial SUMPIUS fUNGS..........c.cvivieeieeicices ettt sss st s sbes s ssssnanns | svessessssssessesnsnes 100,307,588 | ...ccevererrrerernnns 102,381,676
30, COMMON CAPIAI STOCK.........cuieiieiiiieiieictecie ettt bbbt bbb bbbt et es st s bbbt nsess s sentenans | evsessssessessesnssnsenais 15,440,600 | ..o 15,440,600
31, Preferred CAPIHAI SLOCK.........cvuevveeeeieiieeeeie ettt sttt | eessessenten sttt [0 U 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........cceviueiciiiiccee et ss s ssnsens | essesesssses s ses s s sses s 0 | e 0
33, SUMIUS NOLES....eueriereeisriseissieee sttt st st e st s8££ eS8 E et en st sent st | sebsessastenssnssessansanssessen s st enee [0 U 0
34,  Gross paid in and CONMDULEA SUMPIUS.........c.ccuivveiiiiiieic ettt bbbt s s st s s | snbessessssensesansnaans 646,431,329 | oo 638,362,982
35, UN@SSIGNEA fUNAS (SUIMPIUS).......cuveevereeeeiecieesite ettt ettt bbb ss e s bt s st es s s s s ssesssssntessntessnnas | eevessssassessssessnenns 717,990,248 | ...ovvvvverae. 1,242,681,891
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt s et saensens | sresesestes ettt sees [0 U 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt enr e | ettt 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).........ceueuirereirieieiieieisetese s ses s sssssss e ssssssesss s ses s ssssssssssssens | ssssssssssssessnssnes 1,480,169,765 | ..ooovvvevrnnnen, 1,998,867,148
38, Totals (Page 2, LINE 28, €Ol 3)........ererrrieiieiiieceieeieceieeseeeisese sttt seest st ssess s sentasssnsnssnssns | nesesssessssesesssens 7,086,127,702 | ..coovvvrerrennc 6,851,230,772
DETAILS OF WRITE-INS
2501. Accounts payable and other liabilities.. ...35,697,078 | .... ...32,905,936
2502. Retroactive reiNSUIANCE CEABM.........cuivuivieieeicieteie ettt bbbt es s s s b s st s besses s bensesaenes | sbesesissessesansnsans (144,658,820 | ......ccvocvrvrneae (102,381,676)
2503, e8RS Rttt | Heee sttt (U OO 0
2598. Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE..........ouuriirrirrierireie sttt sssssssssssssssssssssssssens | resessesssssssssssssssssssssessesssssens [0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 8DOVE)........cueuurreuireriresisie e ssnsssnss s sssssssnsssnsens | sosesssssssesssesaes (108,961,742)| ..ooovvenvvecreenes (69,475,740)
2901. Retroactive rEINSUTANCE GaIN........cevuuriurrririseississesseesseesssesse sttt sees bbbttt sttt sessesienen | crbsenientsnieneeneas 100,307,588 | ....ccvovvvrrrirrnens 102,381,676
2002, oot
2003, oottt E RS ne e
2998. Summary of remaining write-ins for Ling 29 from OVErIOW PAGE.........vvu ettt essens
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNE 29 @DOVE)......vuruiueireireirseresasasssessesssssssssssessssssessesssssssssesssnssssssssessssssssssssssssssseses
320, ettt RS8R AR
3202, R8RSR
3203, ottt RS E R EERR£EREEERE£ERREAEE AR R
3298. Summary of remaining write-ins for Line 32 from overflow page.
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......uiuiuiieiiciiteiietsies ettt ses b naes

Qo3




Statement for September 30, 2017 of the G REAT AM E RICAN I NSU RAN C E COM PANY

STATEMENT OF INCOME

33.

34.
35.
36.
37.
38.

32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred to surplus
Surplus adjustments:

33.1 Paid in
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...
Dividends to stockholders
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamed:
1.1 Direct.......oocuune. (WitteN $.....1,730,944,436)........evurrereirseieseissscsss sttt ssssssssessssassssnnss | sessisenns 1,506,192,317 | ........... 1,370,663,182 | ........... 1,970,750,686
1.2 Assumed . (written § . ..1,450,572,965 | .. .1,366,032,440 | ...........1,840,969,754
1.3 Ceded............. (WIIEEN §.....1,152,945,547) ..ottt sssss s ssss s essssssssnnss | sssssssnes 1,043,093,367 | .............. 937,403,403 | ........... 1,409,354,949
1.4 Net.....ooovrrnne. (WIILEN §.....2,124,383,143) ...ttt sssssssssssssssssessssnnss | snssssenes 1,913,671,915 | ........... 1,799,292218 | ........... 2,402,365,491
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,208,764,310):
2.1 DIFECL. ettt | enteneaneeas 764,417,961 ....651,368,052 | ....cvvenve. 786,954,782
2.2 ASSUMEM. ...kt | freriieeinees 816,569,928 ...589,194,556 | ......c...cc.. 721,322,079
2.3 CRABA. ... bbbttt nnnes | sniesiiesina 609,499,331 ....504,698,229 | .............. 559,454,227
2 NBL. .ottt Rttt | eenieneeniens 971,488,557 ..735,864,379 | .oovvvvnee 948,822,633
3. Loss adjustment EXPENSES INCUIMEM..........c.euiiueiriiiiiieieiceie sttt s s senssssensens | sesessessssns 252,232,681 ..227,325,381 | oo 309,282,845
4. Other underwriting expenses incurred .659,495,886 642,790,851 ...833,691,365
5. Aggregate write-ins for underwriting EAUCHIONS..........cocviiiiiieiccee et b s sssens | asnsessssssssensesssssnseseead [0 PSRRI 0
6. Total underwriting deductions (LiNES 2 throUGN 5)...........ccuueiuiucicireieieseee et sessssas | eviessanns 1,883,217,125 | ........... 1,605,980,610
7. Netincome Of PrOtECLEA CEIIS..........ccuivcieeiecicieeee ettt bbb b s sten s sens | esbisssessassasssssessssaessnd [0 PO R R 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cocvuevieiieeiieicieeeee e esssse s esse e sssessenes [ evsesssssssannes 30,454,790 | .cvevveenn 193,311,608
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........c.cuiiurierie ittt b bbbttt esinbans | snbesisseneees 164,669,285 | ......ccconc.. 132,433,015 | wvvreenee 192,730,281
10. Net realized capital gains (losses) less capital gains tax of $.....(2,057,294).........cccccmrvrrmmrernrrienreensiissssssssssesssessssens | _ssssssisiones 159,808,114 | ........c...cc. (15973,479)] ..o 7,923,860
11. Net investment gain (10SS) (LINES 9 + 10)........vuuiuriiuirireiieiineiieiseisse et snss st ssssssssnss | oesesssseens 324,477,400 | ....coeneee. 116,459,536 | ..covvvvnve. 200,654,140
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....1,399,975).......ccuurirerrrerierierieseeeseesssesssesssessssssssesssssssssssnees | ooveossenssnnes (1,399,975)| evvvevrerrnn (1,243,307) (2,043,960)
13. Finance and service charges not included in PrEMIUMS.........c.ocueeieiiesiesscesess s sesssssssssssssesses | srsssessesssssessens 680,693 894,307 [, 834,806
14. Aggregate write-ins for miscellaneous income........... ..8,338,657 | .. L(2,776,117)] ... ..(5,505,607)
15. Total other income (Lines 12 through 14) 7,619,375 | oo (3,325,117) (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 bssssenes | sestensassanes 362,551,565 ....306,446,026 | .............. 504,508,027
17. Dividends to policyholders 867,983 |..covieenn 463,660 |....ccovevinnn 740,948
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)......ccuiueeinrireieiesssisciesssiesisssesisssssssessesssssss e ssesssssssssesssssssssssssssenssnsns | ssessessessnns 361,683,582 ....305,982,366 | .............. 503,767,079
19. Federal and foreign inCOME taXES INCUITEA.........c.ccuuevueieiiciieissicie sttt ssnaas 53,504,012 L A17,067814 | o 154,683,836
20. Netincome (Line 18 minus Ling 19) (10 LiNE 22).......c.couuiiurrinrririiniieeissiesiseisesseisesiseesiessssssssssssssssssssssssssssssses | enseesesnees 308,179,570 | ...ccoeuvee. 188,924,552 | ....ccveuvee. 349,083,243
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PriOr YEAT.........c.cc.cvueuevcieiieieisiesse et ssesssses | sevesssnns 1,998,867,148 | ........... 1,550,905,599 | ........... 1,550,905,599
22. Netincome (from LiNE 20)........ouuuiuriuieiieiieisesieiiesiesse sttt es bbb bbb sneissessnns | ceeisnesanees 308,179,570 | .ovvvrnvne 188,924,552 | ....cvvvnee. 349,083,243
23. Net transfers (to) from Protected Cell ACCOUNLS...........cc.cciurieiviciciesseee st stess st sssssenes | eevessesssssesessessssessens (U1 RN (U1 RN 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....12,805,446 124,355,688)] ... ..55,127,407 |.... 21,316,656
25. Change in net unrealized foreign exchange capital gain (loss) 1,200,448 | oo 48,166 | ..ccvcvveene. (1,501,288)
26. Change in net deferred INCOME tAX...........cvuiueiiieeicieiceseie ettt b bbb bbbt ....12,761,096 28,983,075 | .covererennn 17,043,548
27. Change in NONAAMILEEA @SSELS..........ccvvveiiriericie ittt s bbb s estensns | sestessissaesiens (9,839,416) ..cvovvvrvnnne (6,932,495) .....ocovuvne (19,593,122)
28. Change in Provision fOr FEINSUTANCE..............ccueiieiicie ettt st s e s bbb sses s saesssssnsans | eebiessessesssssssessssaesaend 0 ....(10,746,027)
29. Change in surplus notes...... w0 |0 |
30. Surplus (contributed to) withdrawn from protected cells. ] ..
31. Cumulative effect of changes in acCoOUNtiNG PHINCIDIES...........curivieieeiieieisee ettt sessnsas | eessssessessiessessss s sansen 0 | v | e 0
32. Capital changes:
3201 P INL. ettt

(518,697,383)] ..

3799.

Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......

39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........ovrrurrereereuneeneireieeneeneeseeseeseesseseeees | cveeneenes 1,480,169,765
DETAILS OF WRITE-INS

0507, ettt ettt Rt ettt sttt s e st b s e s s bt saessntnssessentansaesaentans | eebessasssessenseseesten s raend 0
0502, oottt ettt et s st st s e s en st s e s sestar s saessens e saessessanssessansssnsanntans | eruessiessessnseseessensnraend 0
0503, ettt b ettt s sttt e st st s e s aes bt saessntnssessestansaesaentens | eeteesaestessesaeseestensaeseend 0
0598. Summary of remaining write-ins for Line 5 from overflow Page...........cccueuiurieieieveieieeesee e sessssesns | eoees .0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........uiuuiuieiieeiitiieie it ssessessesessesesssessssesesssnssnsenas | sressessssssssssessssnsessesanes 0
1401. Retroactive reinsurance gain............ooveereereeeneenrereennes ..5,000,000 | ..
1402. Company OWNEA life INSUFANCE..............cevuieiiiiiteicieeteee ettt sttt bbb s et naas 4,167,663 |......ccoevnvee. 7941497 | .o 9,468,258
1403, MiISCEIIANEOUS BXPENSE........oucveverereiiiiesieaisessessssesse bbbt et s b b st ae e s s ss bbb s bt en s e s sstessesssensesanses | evtessesnssssesansaes 165,836 | ..oooevrerneee. (9,557,872)| v.cvvverann (13,482,509)
1498. Summary of remaining write-ins for Line 14 from overflow page... ..(994,842)] .. (1,159,742) [ (1,491,356)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).. ..8,338,657 | .. (2,776,117 ... ..(5,505,607)
3701. Change in foreign exchange reserve............c.ccvuune. ..3,003,066 |... 17,423,786 | ... 14,491,989
3702. Other SUMPIUS AUJUSIMENTS.........cererririierireieiieeireteie sttt sttt s sttt nts
3703, et et A e R s be RS R AR s ARt s At a et e et et s s sttt st
3798. Summary of remaining write-ins for Line 37 from overflow page...
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Statement for September 30, 2017 of the G REAT AM E RICAN I NSU 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 FEINSUTANCE..........c.cceievcriecicctce ettt s sse st bnns | suessesnaan 2,051,775,325 | ............ 1,848,131,836 | ............ 2,427,553,081
2. Netinvestment income 154,493,629 ....130,211,759 193,792,327
3. Miscellaneous income ..(220,929) ] ... ....6,262,420
4. Total (LINES 1 ThTOUGN 3)....ceuieeierireisiieiscieeii sttt ..2,206,048,025 | ............ 1,984,606,015
5. Benefit and 10SS related PAYMENLS..........c.cvivieiieciie ettt sttt ssanans | srtesnteneenes 646,708,927 | ............... 595,240,345
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ccuvveeievieieieinisies | cveieissiesiessessesesenns [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUctions.............ccocuevevvcueriieicreseeeee s | cvreveeinaenae 862,753,377 | coevvvereen. 802,534,162 | ............ 1,049,427,691
8.  Dividends paid t0 POICYNOIAETS..........c.vvieeiieiieie ettt ssbenns | sebessessssssassesas 867,983 | ..cooveviereans 463,660 | ..oooreereiinne 740,948
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........vereverrererrrrnrennes | crrrerersarenees 96,978,195 | oo 120,106,816 171,241,334
10.  Total (Lines 5 through 9) ..1,607,308,482 .1,518,344,984 2,067,891,262
11. Net cash from operations (Line 4 MiNUS LINE 10).........ccoveveririieieiicreees et vese s sesse s sssssss s sssssssessnsas | svsessesessenes 598,739,543 | ...ccevrnne 466,261,031 559,181,774
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BOMAS...ceeeiieeeeee ettt E bbbttt | eesnnreneeeens 595,018,031 | ..covvvrnenes 498,546,500 | ............... 706,161,058
1202 SHOCKS. ... ceveereri bbbttt | ehtentene s 55,962,761 | ...cvvevenen. 121,651,635 | .coovvvevnee. 211,072,288
12,3 MOMGAGE I0BNS.......ooceeeieieceeie ettt bbb bbbt 22,273,908 23,134,837 44,193,510
12.4 Real estate 608,551 608,551
12.5  Other INVESIEA @SSES.......c.cueviiceetiecteiei sttt sttt st ae ettt s s st ss s s sensstesensnsesanes | stevessesesinanes 46,684,547 | ....coovvneee. 19,505,453 | ..o 46,728,568
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccceveveiereieeieseceseeieens | oo (101,023) | ..cvvvreeee (12,304,916) | .....ooevveee. (11,359,555)
12.7  MISCEIIANEOUS PrOCEEAS..........cvvevecveieieiicicie ettt sttt st s s esse s ssssssenes | ensesssassesssssssessessssansans (O] I 977,331 | oo, 1,105,650
12.8 Total investment proceeds (LINES 12,110 12.7) ... sssssssessessssessenss | ssessessssasses 719,946,768 | ............... 652,019,392 | .....cc........ 998,510,069
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .650,570,579 417,235,097 ...626,340,096
132 SHOCKS . vueeeeerere ittt 32,540,311 78,737,296 461,279,504
13.3 MOMGAGE I0BNS.......ooceuierirriieieri it bbbttt | reeseniessneinees 54,402,824 | .......ccocon... 72,393,480 | ....ccvvvrenee 73,293,097
134 REAIESHALE. ...ttt entenen | seeeeseeseneneaa 2,630,729 | .o 6,659,084 | ....coovvvenne. 7,239,677
13.5  Other INVESIEA @SSELS.........euuieueiriiiiicee bbbt bbbttt enns | reseniesineens 155,329,332 | .oovvvvrrnen. 105,051,370 | .ccovvvreneee. 170,762,021
13.6  MiSCEllaneOoUS APPIICALIONS............cvueveiveieeiciiee ettt ettt sensenaes | sbsssessesssssnans 8,341,588 | ....ccoovvev. 6,687,682 | .....cccoovnnnens 4,070,790
13.7 Total investments acquired (LINES 13.110 13.6).......cuuruurriunriiiriineireieissiseieesnieie st enaes 903,815,364 ....686,764,008 ....1,342,985,185
14, Netincrease or (decrease) in contract [0ans and PremMiUM NOES..........c.ovrurrnrerririnrnrisresssresssssssssessssssesssssssssssnsses | sessessesssssssssessssssessnssensQ. | revenressssessnsssnssesssssnnen 0 .0
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........ccoevreieirinieiesisiessisse e snens ...(183,868,596) ....(34,744,616) 344,475,116)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPIAI NOES. .....cuivieciiieieictie et ss bbb ntensens | ensesssssntessessssensessesansand [0 R [0 T 0
16.2 Capital and paid in SUPIUS, 1ESS trEASUNY STOCK...........cvvviverieeiieiceeie ettt saesaesess | svressssssesssessessesessasaans 0] e 300,000,000 | .coccvvvrrees 300,000,000
16.3 BOIMOWE fUNGS......cvvrivieeieiciit ettt bbbt b s s st b s tensans | enbessnsentessessnsensessesansnd [0 [0 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccccoveevicveiiiescee e | e 0 [ e 0 | e 0
16.5 Dividends 10 STOCKNOIAETS........c..cvuiuuiiuiriireire ittt 200,000,000 | ..coovvrrenenee 55,000,000 230,000,000
16.6  Other cash provided (APPHEA).........vurvrererriiirrireieiersrie sttt sttt ..(426,774,510) [ .ovovvneens (351,064,639) (59,246,759)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccccu....... (626,774,510 .............. (106,064,639) | ... 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)......c.ccevvevevens | covrverrinnes (211,903,563) | .....c0vuve. 325,451,776 | cocvvevee 225,459,899
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YN ...ttt bbbttt | oresenienineens 484,223,036 | .....cccvene. 258,763,137 | ..ovevvvrrenee 258,763,137
19.2  End of period (LN 18 PIUS LINE 19.1).....uuiimieieicireireeiiecieteieetst ettt ettt ssessessesnanes | seesessessnsens 272,319,473 | oo 584,214,912 | ..coovvuenn 484,223,036
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Equity securities transferred as dividend 517,714,806
20.0002  Exchange of equity securities... ...28,009,997 ..20,530,570 .25,199,802
20.0003  Exchange of mortgage loans.... LAB447,804 | 0 | 0
20.0004  Stock based compensation ..6,903,833 6,985,700
20.0005 Exchange of debt securities 22,670,935 26,924,713
20.0006 Payable for securities .15,497 444 .20,709,133
20.0007  Company owned life insurance 3,148,966
20.0008  Receivable for securities 2,064,293
20.0009  Exchange of debt to equity securities... ...4,691,640
20.0010  Amortization of intangibles............cccocerrvrirrrrennnnn. ...1,491,356
20.0011  Securities acquired in paid in kind interest PaYMENL...........ccceevieieieiieeeseeseesessiesesessssssesessssessessens | svsessnsenensennsen 48,490 | tviviiiieieinnnnnn 340,169 | v 426,054
20.0012  Miscellaneous expense (PUFChASE ACCTUAI)........ouurureeirereiiieieieiseseseesi et esse sttt ensns 14,100,000
20.0013  Transferred from other invested assets securities to equity securities 999,999
20.0014  Sinking fund payments offset by a premium tax credit ..300,005
20.0015  Securities acquired from stock 0ptions Of SUDSIAIANY............ceieirriieiieieseeie e s
20.0016  Interest payment offset by a premium taX Credit..........cccoveveiieeicecee s
20.0017  Transferred from equity securities to other invested assets securities
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Statement for September 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 - - - $ 308,179,570 $ 349,083,243
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Net income, NAIC SAP - - - $ 308,179,570 $ 349,083,243
Statutory surplus, state basis - - - $1,480,169,765 $1,998,867,148
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - - $1,480,169,765  $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
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Statement for September 30, 2017 of the GREAT AMER'CAN |NSURANCE COMPANY

6.

7)

4. The following table shows all loan-backed securities with an unrealized loss:
a. The aggregate amount of unrealized losses:
1. Less than 12 months $ (3,588,526)
2. 12 months or longer $ (4,903,359)
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 263,019,559
2. 12 months or longer $ 97,465,206
5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,

subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at September 30, 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.
. 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 $ 18,237 $ - $ 18,237
(2) Liabilities
Derivatives — crop futures $ - $ - $ -
*For derivative assets and derivative liabilities, the amount offset shall agree to Sch. DB, Pt. D, Sn. 1.
K. No significant change.
L. 5* Securities
Number of 5* Securities Agagregate BACV Adggregate Fair Value
Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year

Bonds — AC 1 1 $ 159,060 $ 18,486 $ 159,128 $ 23,179

Bonds — FV 2 - 311,782 - 307,789 -

LB & SS-AC - - - - - -

LB &SS-FV - - - - - -

Preferred stock — AC 5 - 3,457,468 - 4,471,422 -

Preferred Stock - FV - - - - - -

Total (1+2+3+4+5+6) 8 1 $ 3,928,310 $ 18,486 $ 4,938,339 $ 23,179

AC = Amortized Cost FV = Fair Value

M. Short Sales — Not applicable.

N. Prepayment Penalty and Acceleration Fees — Not applicable.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant change.

INVESTMENT INCOME

8.

91

No significant change.

DERIVATIVE INSTRUMENTS

In 2017, the Company entered into commaodity futures contracts to hedge the commodity price risk associated with the price
component of certain multi-peril crop insurance products. These futures contracts require the company to place funds in a
margin account as collateral. The balance of this margin account at September 30, 2017 was $156,257. 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 ($1,315,332).
The net realized capital gains/(losses) recognized during the reporting period resulting from settlement of derivatives was
($8,341,588).

NCOME TAXES

No significant change.
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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 #
9/26/2017 $75,000,000 Extraordinary Cash

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

C - N. No significant change.

11.) DEBT
A. The Company does not have any outstanding liability for borrowed money.
B. The Company does not have any agreements with the Federal Home Loan Bank.

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

A. Defined Benefit Plans

The Company does not have any defined benefit plans.

B —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 #
9/26/2017 $75,000,000 Extraordinary Cash

# - 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.
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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.

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 $ -8 - $ - 3% -
States, municipalities and political subdivisions - 6,014,797 - 6,014,797
Foreign government - - - -
Residential MBS - 3,777,449 138,765 3,916,214
Commercial MBS - - - -
Asset backed securities - 399,052 473,078 872,130
All other bonds - 16,952,662 9,518,286 26,470,948
Total Bonds $ - $ 27,143,960 $ 10,130,129 $ 37,274,089
Preferred stocks 155,675,403 15,380,350 - 171,055,753
Common stocks 385,368,910 2,802,772 81,224,203 469,395,885
Other investments - - - -
Derivative assets - 18,237 18,237
Total Assets Accounted for at Fair Value $541,044,313  $ 45,345,319 $ 91,354,332 $677,743,964
Liabilities at Fair Value
Derivative liabilities - 551,904 - 551,904
Total Liabilities at Fair Value $ - $ 551,904 $ - $ 551,904
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 6/30/2017 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 9/30/2017
U.S. Government and
government agencies $ - $ - $ - $ - $ -3 -8 - $ -8 $
States, municipalities and
political subdivisions - -
Residential MBS 138,765 138,765
Asset backed securities - 473,078 - - - - 473,078
All other bonds 5,788,394 204,107 23,884 (18,700) 3,655,149 (134,548) 9,518,286
Preferred stocks - - - - - - -
Common stocks 86,496,622 - (3,959,312) (1,382,056) 68,949 - 81,224,203
Total $ 92,285,016 $ 815950  $ $ (3935428)  $ (1,400,756) $ 3,724,098 $ $ (134548)  $ $ 91,354,332
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.
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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 $ 14,446,556 $ 14,404,343 $ 14,446556 $ - $ - $ -
States, municipalities and

political subdivisions 1,101,161,121 1,076,152,853 - 1,079,070,661 22,090,460 -
Foreign government 128,409,559 154,400,355 - 128,409,559 - -
Residential MBS 439,004,336 382,053,087 - 420,548,250 18,456,086 -
Commercial MBS 37,061,557 35,877,700 - 36,241,557 820,000 -
Asset backed securities 604,268,031 598,000,313 - 537,271,915 66,996,116 -
All other bonds 574,704,762 559,770,129 9,984,400 503,137,760 61,582,602 -
Total Bonds $2,899,055,922  $2,820,658,780 $ 24,430,956  $2,704,679,702 $169,945264  $ -
Preferred stocks 233,583,136 225,868,512 202,661,303 15,380,350 15,541,483 -
Common stocks 469,395,885 469,395,885 385,368,910 2,802,772 81,224,203 -
Mortgage loans 213,451,001 265,894,290 - - 213,451,001 -
Derivative assets 18,237 18,237 - 18,237 - -
Derivative liabilities (551,904) (551,904) - (551,904) - -
Total Financial Instruments $3,814,952,277  $3,781,283,800 $ 612,461,169  $2,722,329,157 $480,161,951  $ -

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

21.) OTHER ITEMS

A -F. No significant change.

G. 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 Aggregate Maximum

Management of Risk Related to: ILS Contracts Proceeds

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

N

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 September 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

c. Paid Losses Reimbursed or Recovered
1. Prior Years
2. Current Year

3. Current Total

d. Special Surplus from Retroactive Reinsurance
1. Initial Surplus Gain or Loss
2. Adjustments — Prior Years
3. Adjustments — Current Year
4. Current Year Restricted Surplus

5. Cumulative Total Transferred to Unassigned Funds
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Statement for September 30, 2017 of the GREAT AMER'CAN |NSURANCE COMPANY

e. All cedents and reinsurers involved in all transactions included in summary totals above:

Reserves Transferred Reserves Currently Held

Company Assumed Ceded Assumed Ceded
Mitsui Sumitomo Insurance USA Inc. (NAIC #22551) $ - $ 146,477,840 $ - $ 22,099,682
Ohio Casualty Insurance Company (NAIC #24074) - 652,264,771 - 78,207,906
Accredited Surety & Casualty Company, Inc. (NAIC #26379) - 51,395,588 - 44,351,231
$ - $ 850,138,199 $ - $ 144,658,820

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 Amount Over
Loss/LAE 90 Days
Company Recoverable Overdue
Mitsui Sumitomo Insurance USA Inc. (NAIC #22551) $ 206,787 % -
Ohio Casualty Insurance Company (NAIC #24074) 618,209 -
Accredited Surety & Casualty Company, Inc. (NAIC #26379) 638,521 -

$ 1,463,517 $ -

2. Unauthorized Reinsurers

Total Paid
Loss/LAE Amount Over 90
Company Recoverable Days Overdue Collateral Held
$ - 3 - $ -
Total $ - $ - $ -
G —J. No significant change.
24.) RETROSPECTIVELY RATED CONTRACTS
A—E. No significant change.
F. Risk Sharing Provisions of the Affordable Care Act — Not applicable.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

The provision for incurred losses and loss adjustment expenses for claims arising in prior years increased by $15 million and
decreased by $63 million as of September 30, 2017 and September 30, 2016, respectively (see page Q14).

For 2017, the $15 million increase in reserves for prior years is primarily attributable to (i) $89 million of reserve increase
relating to the run-off asbestos and environmental reserves (see Note 33), (ii) $8 million of adverse development relating to
the specialty human services business (non-profit organizations), (iii) $6 million of adverse development relating to the captive
program business, (iv) $6 million of adverse development relating to the excess and surplus lines business, (v) $5 million of
adverse development relating to loss portfolio transfers, partially offset by (vi) $71 million of favorable development relating
to the multiple peril crop insurance business, (vii) $13 million of favorable development relating to the surety bond business,
(viii) $11 million of favorable development relating to the property & inland marine business and (ix) $10 million of favorable
development relating to the fidelity & crime business.

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

26.) INTERCOMPANY POOLING ARRANGEMENTS

No significant change.

27.) STRUCTURED SETTLEMENTS

No significant change.

28.) HEALTH CARE RECEIVABLES

No significant change.

29.) PARTICIPATING POLICIES

No significant change.

30.) PREMIUM DEFICIENCY RESERVES

No significant change.

31.) HIGH DEDUCTIBLES

No significant change.
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32.) DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES

In the third quarter of 2017, the Company recently completed a comprehensive study of its asbestos and environmental
(“A&E”) exposures relating to its run-off operations. The Company has undertaken periodic reviews of its A&E reserves with
the aid of an international actuarial firm and specialty outside counsel. As a result of the study, the Company recorded a 2017
third quarter pre-tax charge of $89.0 million, net of reinsurance recoverable. At September 30, 2017, the Company’s A&E
reserves were $400.2 million, net of reinsurance recoverable. At that date, the Company’s three year survival ratios were
18.0x paid losses for asbestos reserves, 11.6x paid losses for environmental reserves and 14.7x paid losses for the total A&E
reserves.

34.) SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

35.) MULTIPLE PERIL CROP INSURANCE

No significant change

36.) FINANCIAL GUARANTY INSURANCE

The Company does not write financial guaranty insurance.
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Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

32
33

4.1
4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Not applicable
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
Not applicable
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
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 0CC FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Not applicable
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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Statement for September 30, 2017 of e GREAT AMERICAN INSURANCE COMPANY
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 If yes, indicate any amounts receivable from parent included in the Page 2 amount: 3,315,074
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: 216,763,403
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

1421 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 797,236,864 284,170,505

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 26,962,930 25,982,181

14.26 All Other 32,971,632 21,213,556

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 857,171,426 $ 331,366,241

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] Nol ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol ]

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

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 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]
17.6 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
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]

18.2 If no, list exceptions:
97705MBW4 State of Wisconsin Bond Prerefunding Series 2016-1 5.00% Due 05/01/2018; 617777ZB6 Morphick Inc. Conv 8.00% 04/04/2018
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
32

41

42

5.1

6.1
6.2
6.3
6.4

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
Not applicable
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Not applicable
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Not applicable
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 1
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 0 0

Total XXX XXX 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 23.500%

5.2 A&H cost containment percent 2.800%

5.3  A&H expense percent excluding cost containment expenses 32.500%
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

. 100-0000000. .| Samsung Reinsurance PTE LTD.
AA-3191330.........

SWBC Re, Ltd

. | Unauthorized...

Unauthorized....

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
59-1362150.......... Accredited Surety & Casualty COMPANY INC.........vuevererirriirrieirineeneese e sesessssesenens USA.......... Authorized........ | oo (0SSO SO
v | 82-1659004.......... Strand Reinsurance Co Inc . | Unauthorized...
All Other Insurers

AA-5420028......... AIG KOTEA INCS.......oooitee bbb KOR.......... Unauthorized.... | .......... (0SSOI DRSO
AA-3770466......... ARC Insurance Company Ltd.........c.coururinrnrireninsinsis s ssessssssssssssssesssssssssessesssssssssessesssssessens CYM.......... Unauthorized.... | .......... (1SR R
AA-1320012......... AXA Corporate SOIUIONS ASSUIANCE.........cevreiriviiereiciisesseiss st sesse s ssse st sse s FRA.......... Unauthorized.... | .......... (1SR IR
AA-3610563......... BeSt LiNE CASUAIY CO...uuvvuvereriicerieirecinsiseieississtse st ssess st ssesessessssssessessessssssesssssnsnns KNA.......... Unauthorized.... | .......... (0SSO OO
AA-3770463......... Command INSUrANCE COMPANY..........cueuiueireieieisiie ettt bbbt ssessesas CYM.......... Unauthorized.... | .......... (1SR TP
00-0000000.......... Ergo INSUraNCe PTE LTD ...ttt sssssnns SGP.......... Unauthorized.... | .......... (1SR R
AA-5760026......... First Capital INSUrANCE LTD.......c.coocviiieieicesiieicse ettt SGP.......... Unauthorized.... | .......... (0SSR TP
AA-1120982......... HCC International Insurance Company PLC............cccvcueieierernesieieseeesee e sesssssessesenns GBR.......... Unauthorized.... | .......... (0SSO TR
AA-5760001......... India International INSUrANCE PTE LTD........cceiuiereiiineineieisseineieiessssessese st sssssssesssssssssesinns SGP.......... Unauthorized.... | .......... (0 ST IR
AA-1120166......... Lloyd's Syndicate NUMDET 1884.............ccovuiviieeieiiereeieie sttt sesse s GBR.......... Authorized........ | ..c....... 0.oevevrees | e
AA-1120164......... Lloyd's Syndicate NUMDEr 2088............cc.oeuurimriieirieieineeseeissi et GBR.......... Authorized........ | ..oe... (0SSP DRSS
AA-1120152......... Lloyd's Syndicate NUMDET 2357 ...........ccoueieeieieiiereeeeseeess st s sssssssssssssessenas GBR.......... Authorized........ | .......... 0.oevevriees | e
AA-1120179......... Lloyd's Syndicate NUMDET 2988..............ccccoiurirrieiiiieiieieees et GBR.......... Authorized........ | .......... O | e
AA-1120163......... Lloyd's Syndicate NUMDEE BB78...........coviviiiiieiieece ettt GBR.......... Authorized........ | .......... 0ovveviees | e

AA-1120181......... Lloyd's Syndicate NUMDEE 5886...........c.cuerururirriireieieeeieereisessseise ettt sessessnes GBR.......... Authorized........ | .......... 0

. |AA-5760009 . | QBE Insurance (Singapore) PTE LTD. . |Unauthorized... .0

AA-3190117......... QUEEN'S ISIaNA INSUFANCE CO......ouvvvueerririiieeiiseei et Unauthorized.... | .......... 0

AA-1810007......... R&Q Insurance Malta LTD Unauthorized.... | .......... 0

.0

0

0

AA-3191315......... XL BErMUAA LEG.......ocveviiecicceces ettt eaen

Unauthorized....
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Statement for September 30, 2017 of the G REAT AM E RICAN I NSU RAN C E COM PANY

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 PriorsYear Curre:t Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccoevvrrninrreinns 14,652,009 14,531,949 | oo 9,754,257 2,208,926 | .......cc0...... 18,587,727 | oo 23,347,841
2. Alaska......ocnenenennne AK L | e 1,643,671 | oo 1,272,352 ....2,059,109 ..209,692 . 2,358,712
3. Arizona 18,215,387 11,749,176 26,421,197 6,195,363 235,873,257 | oo 22,573,292
4. Arkansas........coooneineine AR |l | e 20,760,565 | ...coovvrvnrenee 17,291,998 26,429,612 7,585,620 14,391,773 | v 17,598,277
5. California.. 121,139,404 | .. 111,924,915 ..29,783,508 .50,888,933 .176,327,276 | .. .165,893,714
6. Colorado......cccoovvrrrnerinnenciCO |l | e, 28,887,140 | ..ccoovvvrnenes 25,233,976 10,176,924 12,183,350 21,989,392 | ..o 23,697,544
7. Connecticut........ccocrverrernrrnrenns 8,467,801 8,619,293 | oo 1,339,086 1,123,843 9,185,229 | .ovvrrvierrnes 8,510,671
8. Delaware...... ..3,475,255 2,954,544 | ... ...3,723,980 19,232,742 70,519,003 | .. ...52,367,773
9.  District of Columbia...............DC | oo love | v 6,358,170 | covvererrirernnn 6,016,080 | .oovvrrererrinns 1,303,018 | .... 2,475,998 6,428,285 | .....oovvvernnes 6,760,122
10, Florida.....cccooevnevneeneenereneee FL L | i 52,816,763 | ....cocovenenes 50,774,223 | .....ccoooveunne 49,022,249 | ....ccovvvenee. 17,038,890 | ..ocvvcrenen. 95,166,381 | ..covvvverinne 58,087,583
11, Georgia.....covevererrnrnernenn GA il | v, 39,894,321 | oo 36,159,205 | ...ovvevrrene 25,065,069 11,305,539 ..05,742,464 | ................. 49,354,861
12, Hawaii. ..o, Hif....... Lo | s 4,630,930 | ..ooverirrinnns 4,618,488 | ..ccocvvveenee. 2,353,042 | oo 1,480,415 5,375,132 | 5,410,266
13, 1daho...ccs Df... [ IR 4,812,995 | ..o 4272754 | oo 3,992,905 | c.ocvvrrirerienennd 683,305 | ..oovvrririinns 5,025,992 | ...ovvvvrrnnn. 5,728,271
14, MlNOIS......oorveeerrireeieeiseieeis L. O I 188,932,594 | ............... 165,876,272 | ..o 33,136,517 52,116,353 105,405,871 109,689,381
15, Indiana.......cccovevrveenirneineinnn, [\ P [N IR 64,524,007 | ..covevvenenes 58,477,683 | ..ccovvvvernnee 16,736,633 | ... 37,550,124 25,287,782 | oo 29,469,820
16, 1OWa. oo A ... Lot | e 96,770,890 | ..covrvvncnn 90,070,132 | oo 10,652,269 | ..ocvovrvenen. 14,334,490 | ..cooovrvnnee. 39,862,994 | ...oocovvennene. 40,886,221
17, Kansas.......cocveeverervsinnennns KS|..... Lo | s 78,031,053 | ..o 68,924,677 | ..cooovvvrnnnee 22,769,598 12,129,313 29,794,819 | oovvveinee 34,429,781
18.  Kentucky......coooovverrrerrierieen. KY|....... O IO 14,952,326 | ...coovvvreenee. 12,443,961 | oo 9,250,171 | ... 3,984,395 14,911,991 | oo, 16,207,021
19.  Louisiana.........coccuvevvrurnrrnennne LA|...... Lot | e 11,292,751 | v, 10,781,714 | oo (3,186,430) | ..cvvvverreneene 6,545,995 | ....oovivnnn. 10,808,818 | ..oocvvrrerrinens 4,036,208
20.  Main€.....cooverrerreierieeienn. ME .. Lo | e 3777314 | o 3,301,835 | oo 1,098,190 887,975 1,799,644 | ....ccovveennen. 1,390,056
21.  Maryland.. ....18,110,198 ..17,460,387 | ... ....1,880,458 ...3,980,297 21,754,554 ...28,231,754
22. Massachusetts 25,698,219 21272841 | oo 5,088,129 21,879,559 19,593,727
23. Michigan........ccccooeenerneineinnnnn. 48,121,693 | oo 44,814,720 | oo 10,137,823 41,136,863 38,800,571
24.  Minnesota.... ...52,603,844 | .. ...39,516,280 | ... ....8,522,196 36,105,154 | .. ...30,627,217
25, MiSSISSIPPI...cveerenerenrenrrnnneeeMS il | e 6,472,022 | ..ovvrrirrines 5,441,969 | ..oovvvviirniinnee 1,937,175 | oo 21,697,173 | co0009,096,437 | e 8,959,520
26.  MiISSOUN.....cvurerreerereeeerirneenes 82,969,133 | ..oovrrnn 75,776,993 | .oovvovvne 18,845,657 | ................27,441,872 | ................34,951,849 | .............. 42,016,536
27. Montana... 3,646,905 | .. 3,576,812 | ... ...1,512,241 . 2,976,616
28.  Nebraska.......cccocveerrereeneeneens 53,290,531 | .oooverrieinns 49,238,352 | ..o 6,632,488 | .... 23495462 | ....coovenne 22,475,400
29. Nevada......cooweneenermerenneeed NV [l | e 8,257,400 | ..oovvvrrcircrinee 7,792,387 | oo 5,027,580 | ..oocvorreeriienas 850,962 | ...ccvvrvrneen. 13,060,242 | ......ccconneee. 12,052,077
30. New Hampshire......c.cocovvunrnne NH]....... R U 1,884,681 | oo 1,585,680 | ....cooovererrienn. 668,417 247277 4,403,148 | ..o 8,104,285
31, New Jersey.....cowvnneinneennes NJ [ Lo | s 30,239,372 | oo 26,841,719 | oo 4,449,257 | ... 4,846,635 ...43,060,779 | ..ooooirinnnn. 37,223,114
32, New Mexico........coervrrrenrennne NM |....... RN U 3,782,895 | ..o 3,397,978 | oo 3,867,850 | oo 331141 | e 3,777,253 | oo 3,706,289
33, New YOrK...ooooovioseireineienn. NY ... Lot | i 85,535,589 | ..ccvvcrrcrinee 71,940,127 | oo 18,779,334 20,722,374 109,804,351 | ..covvvvreinnee 74,363,841
34, North Carolina.........cccccoeeeeee. NC | oLl | o, 19,124,765 | ..oovvveeene. 20,395,808 | ...oovvrerrerenne 7274972 | ... 4,888,798 24415259 | ..covvnne. 25,658,905
35.  North Dakota.........cccocevvereneeeND [l | e, 67,724,349 | ................. 65,363,174 | ..coovvvrrennee 19,352,379 | oo 9,425,073 | ..oovvvrrrnn. 36,125,723 | oo 33,261,431
36, Ohi0..orrrreernrerrereirennnenn OH |l | e 38,701,254 | ...oovvvene 35,689,351 | .ooovveerirnnns 13,502,476 6,994,760 28,099,126 | ..ovvvvvene 32,639,058
37.  Oklahoma......ccccooevnrenrirnneecs OK il | e 15,579,159 | ..ovvvrrin. 14,947,573 | oo 5,366,271 | .... 5,540,811 13,321,972 | oo, 14,067,328
38, Oregon.....coeernrrrereernrnnenne OR |l | e 7872172 | v 9,408,297 | ..ovvvrrerrrinns 8,559,478 | ..covvrvrenen. 10,710,052 | coveverrrrneen. 20,024,995 | ...coovvrnne. 16,271,661
39.  Pennsylvania.........ccccoeeceeeeee . PA [l | e, 31,833,809 | .o 30,535,505 | ..coovreriennene 8,559,834 | ..oovviiinnn 8,965,522 ...40,034,339 | ..o, 37,816,837
40. Rhode Island..........ccccooevmeene. RN sl |, 5,107,799 | .. ...1,298,508 ..664,225 ..2,378,942 .1,640,764
41.  South Carolina.........cccccoueeunce 10,333,030 | coovvveieienes 8,941,252 11,787,656 3,412,623 008,652,360 | oo 9,562,473
42.  South Dakota...........ccoueerneernee SD|....... Lot | e 79,704,957 83,767,126 | ..ccovvvrvernnee 19,880,999 13,983,461 33,496,315 36,872,349
43. ....12,055,914 ..10,427,785 | ... ....4,807,981 14,284,278 ...14,769,288
44. 78,855,429 70,786,099 | ..ooovvvrnnnes 33,459,157 94,339,958 81,894,667
45, Utah....oooceccnceceeeelUT il | 6,582,436 | ...cocvvcrecienes 5,788,536 | ..covvrririnnes 2,686,151 ......8,643,583
46. Vermont... 533,064 | .. ....464,391
47, VIrginia.. ..o VA L | i 13,924,132 | oo 11,310,868
48.  Washington.........c.covcevveeee WA L | i 21,638,640 | ...ccocovnnenee 21,659,198 | ....cccvvvrrrnene 6,809,964 | ......cocvvnen. 14,059,209 | ...ocoovcveneen. 35,955,414 | ..o, 33,285,504
49, West Virginia........cocoeeeeeet WV [l | e 2,688,682 | ...ccooovrerenn. 2,687,368 | ..o 341,849 255,118 1,405,599 | .ooovovrin. 1,993,959
50.  Wisconsin......cccceeeeneeenmernmereee WH il | e, 42,050,344 | ..o 37,141,101 | oo 11,901,829 | .... 5,164,488 34,677,646 | ..ooovvnnnen. 25,071,304
51, Wyoming......coovoeeeeeemmeeeece WY [l | 2,178,333 | oo 2,180,555 | v 722,387 | o 637,575 | oo 1,740,841 | ooooven 3,420,537
52.  American Samoa...........c..c.... AS ... Neoo | s (1 TR 0
53.
54.
55.  US Virgin Islands..................... 0
56. Northern Mariana Islands....... .0 .0 0 .0 .0
57. Canada........cccoeomeunenrennenns 35,484,443 31,728,288 12,119,671 ....31,418,655 32,819,031
58.  Aggregate Other Alien...........0T [ .. XXX. | ooviisiinnnnnns 34,175,229 | .o 23,354,769 | ..cooorrrrinnens 5,228,097 (405,104) | cooovvvvrrnns 24,194,012 | oo, 8,880,830
59. 1,730,944,436 1,564,418,923 541,388,276 517,267,777 1,598,434,522 1,445,997,398
DETAILS OF WRITE-INS
58001. SGP SINGAPORE..........cccovvrens | wovee XXX | e 32,571,116 | .o 22,050,880 |.covvvrrirnnnne 5,260,836 |.....cccocvrrrenee 1,819,705 | ..ccoovivierenee 20,870,511 | oo 7,118,555
58002. GBR UNITED KINGDOM............ | ..... )0, 08 P 1,337,517 | 1,030,180 | .overeeeceriieiines 1,862 | oo 34,688 |...cocovririrines 1,899,086 |....ccoovrvrennene 1,063,766
58003. NLD NETHERLANDS..........ccccccc. | . )0, 08 D 225773 | oo 273,708 | .o (12 ) ET— (2,259,497) | ..ovvviries 1,017,782 | .o 495,801
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... ) 0.9 G 40,824 | oo [0 (7 N ) | (01 IO 406,633 | oo 202,709
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... PO 34,175,229 | oo 23,354,769 | ..ocoviniens 5,228,097 | oo (405,104) | oooovvviviinns 24,194,012 | oo, 8,880,830

(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 September 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

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *
Great American Specialty & Affinity Limited
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAIl Holding Bermuda Ltd. »
GAIl Indemnity, Ltd. #
Neon Capital Limited
Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Marketform Australia Pty Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Sampford Underwriting Limited #

;
rFHHII

Tarian Agency Limited (59%)

* 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

Q11

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU 98-1073776
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
GGY
GBR
AUS
ITA
BMU
GBR
GBR 98-0431601
GBR




Statement for September 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

American Financial Group, Inc.
| Great American Financial Resources, Inc. *

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation

QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *

Annuity Investors Life Insurance Company *
Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
Charleston Harbor Fishing, LLC
GA Key Lime, LLC *
GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation
Manhattan National Life Insurance Company *

| Skipjack Marina Corp.

| Great American Holding, Inc.

Agricultural Services, LLC
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAl Australia Pty Ltd
Great American International Insurance Designated Activity Company
Mid-Continent Casualty Company *

*

-

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

National Interstate Corporation

American Highways Insurance Agency, Inc.

Explorer RV Insurance Agency, Inc.

Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

{

-

T

Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC
Heritage Summit Healthcare, LLC

* Denotes insurer

Summit Real Estate Holdings, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q11.1

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
OH 47-5618395
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 27-3062314
DE 31-0912199 35351
OH 31-0973761 37990
X 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 82-2462705
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement for September 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

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company
GAIl Warranty Company of Florida
GAl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* 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

Q11.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
X 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-0974853 38024
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 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 Domiciliarylto 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) (Y/N) *
31-1544320 0000944707 American Financial Group, INC..........ccccceeviveervevereieeerseesieeeeseeresneens | OHuiiiiit [UDP i ettt Ownership......... | e 0.000 [.vcvereieeeieesee e | s [\ O 0.
. 1316549738 .. American Financial Capital Trust IL.. . | American Financial Group, Inc... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N.ooow. 0...
16-6543606 . | American Financial Capital Trust Il American Financial Group, INC...........ccocoevveveviveviieinenens Ownership ....100.000 |American Financial Group, Inc. | ..... [\ O 0...
16-6543609| .......... 0 . | American Financial Capital Trust IV American Financial Group, INC.........ccccovvrnmerneeneernieneen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N..oooow. 0...
31-0996797| .......... 0 . | American Financial Enterprises, Inc American Financial Group, INC..........cccocvveveeverrrernreennns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0.
31-0828578 .......... (O SRR I PO American Money Management Corporation..............cocoeeeereerreseeneeneen: OH.......... NIA........... American Financial Group, INC.........ccccocernriniencerrencen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
27-1577326| .......... [0} I .... |American Real Estate Capital Company, LLC.........c.cccccoevvviiviireriinenns OH.......... NIA........... American Money Management Corporation Ownership......... ....100.000 |American Financial Group, Inc. | ..... N 0.
27-2829629| .......... (V10 S . |Mid-Market Capital Partners, LLC...........cocorminrerreneneirereeeeseeeeeeees DE........... NIA.......... American Money Management Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0uveee e [0 41-2112001] .......... (01 SO | N ISR APU Holding COMPEANY.........cooivrieeieiiererese e ssssesee s seseenes OH.......... NIA........... American Financial Group, INC..........ccoevevereeeerrersieennns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... [0 23-6000765 .......... (V10 . | American Premier Underwriters, INC............coereerrersrnreneensenceneireeneenens PA......... NIA........... APU Holding Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.ooeen. 0...
0..... (L 236297584/ .......... [0} I . | The Associates of the Jersey Company..........ccceeveveverererissssesseinnens NJd..oone. NIA........... American Premier Underwriters, Inc. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0.
0..... [0 S 37-1094159] .......... (01 ISR | N ISR Cal C0al, INCu.vceeee s | I NIA........... American Premier Underwriters, InC............cccocvvernnnes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... [0 S 95-2802826| .......... [0 I . | Great Southwest COrporation..............ccccveeeveeerereveeeesss s DE..... NIA........... American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N..oooo 0...
0..... [0 S 35-6001691| .......... (01 I . | The Indianapolis Union Railway Company..........c.ccccoeuevererreerierreininas INccovee NIA........... American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... 0 13-6400464| .......... [0 1 EOSUURRRON  I IOSUTUORRRRO Lehigh Valley Railroad CoOmMpPany............cceevevevereerecrsesiesisisessesssinnens PA...... NIA........... American Premier Underwriters, INC..........cccoecvevennee Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.oovae 0.
0..... 46-1665396 . | Pennsylvania Lehigh Oil & Gas Holdings LLC............cccceueverrivivrrrennnnn. PA.......... NIA........... Lehigh Valley Railroad Company...........ccccceerverrennnee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Neoooe 0...
0..... 20-1548213 . | Magnolia Alabama Holdings, INC.........c.ccceeveerivereieceeeeeee e American Premier Underwriters, INC..........cccovcvevennee Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ O 0...
0..... 20-1574094 . |Magnolia Alabama Holdings LLC...........ccoeuveuriirererireiece e Magnolia Alabama Holdings, INC.........ccccevvevrivieieienne Ownership ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... . |46-1852532] .. Michigan Oil & Gas Holdings, LLC.. . | American Premier Underwriters, Inc.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N.ooooo 0...
0..... 46-1480078 . | Ohio Oil & Gas Holdings, LLC...........ccceiriereieiieeieessese s American Premier Underwriters, Inc. Ownership ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... 13-6021353 . | The Owasco River Railway, Inc American Premier Underwriters, Inc. Ownership ....100.000 | American Financial Group, Inc. | ..... |\ 0.
0..... . 131-1236926| .. PCC Real Estate, Inc... . | American Premier Underwriters, Inc.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N 0...
0..... 76-0080537 .... |PCC Technical Industries, Inc. American Premier Underwriters, Inc Ownership ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... 31-1388401 . |PCC Maryland Realty COrp.........ccoveuriurrerereirierieisessiesesesssesse s PCC Technical Industries, INC........cccveverrrererrerrrnnnnns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... 06-1209709 . | Penn Central Energy Management Company...........cccoouveereneeneerneennenns DE......... NIA........... American Premier Underwriters, INC.........cccccovvivinenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0o [ (I 23-1537928 PENN TOWETS, INC....ovvereciicereetceet ettt PA...... NIA........... American Premier Underwriters, INC.........ccccovecveveennee. Ownership......... ....100.000 |American Financial Group, Inc. | ..... [\ O 0.
0..... [0S 46-3246684 . | Pennsylvania Oil & Gas Holdings, LLC..........ccccoerremenrerrirnenereiniennenns PA......... NIA........... American Premier Underwriters, Inc. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0..... 23-6000766 . | Pennsylvania-Reading Seashore LiNes..........cccoevvvieeneinieensinsennns |\ S NIA........... American Premier Underwriters, Inc. Ownership......... |...... 66.670 | American Financial Group, Inc. | ..... N 0...
0..... 23-6207599 Pittsburgh and Cross Creek Railroad Company..........c..cocveneurrerniennenne PA.......... NIA........... American Premier Underwriters, INC...........cccovvvvinenes Ownership......... [...... 83.000 | American Financial Group, Inc. | ..... N 0...
0. 23-1707450 .. | Terminal Realty Penn Co..........cceevienicieirecieeeee s DC.......... NIA........... American Premier Underwriters, Inc. Ownership......... ....100.000 |American Financial Group, Inc. | ..... N.oooooe. 0.
0..... 23-1675796 . | Waynesburg Southern Railroad Company.............cccoeeenrerreeeenenninnenns PA......... NIA.......... American Premier Underwriters, Inc. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0..... 98-1073776| .......... 0 [ o0 s GAl Insurance Company, Ltd..........cccevveuririeeiieeeee s BMU........ A APU Holding Company..........ccccceeviveverneererieeisneenenns Ownership......... ....100.000 |American Financial Group, Inc. | ..... [\ O 0.
[0S ST UUROTRURPRPRORRRR | ) USSP ISP ISR (V18 S . | Great American Specialty & Affinity Limited...........ccccovrrrrrninrrerninnen. GBR........ NIA........... APU Holding Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0. 31-1446308 . |Hangar AcquiSItion COrp.........cccvueericrereeeiee e s OH.......... NIA........... APU Holding Company. Ownership......... ....100.000 |American Financial Group, Inc. | ..... [\ O 0.
0..... 91-1242743 . | Premier Lease & Loan Services Insurance Agency, Inc. WA.......... NIA.......... APU Holding Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.ooeen. 0...
0..... 91-1508644 . | Premier Lease & Loan Services of Canada, Inc. APU Holding Company. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
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0..... [0S 31-1262960 .......... (010 S . | Risico Management COrporation.............c.oweerereresnesneesnersesnseseeneseenns DE........... NIA........... APU Holding Company...........ccourvereeneerremeeneereereesenens Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0..... (L 31-0823725| .......... (0] I . | Dixie Terminal Corporation............c.cveevevieeseeesieeesseessesseessesessnens OH.......... NIA........... American Financial Group, INC...........ccccoevveevivcriieinennn, Ownership......... ....100.000 |American Financial Group, Inc. | ..... N 0.
0..... [0 98-0606803| .......... (V18 S GAIl Holding Bermuda Ltd..........cccoeurinrerrereneinrireeneenseseeesseseseiseesesenees BMU........ NIA........... American Financial Group, INC.........ccccocernrernreneernieneen. Ownership......... [...... 69.990 | American Financial Group, Inc. | ..... N..oooow. 2.
0. (I 98-0606803| .......... [0} I .... | GAI' Holding Bermuda Ltd...........cccceveuerviereiireeiieeicceeeseee e BMU........ NIA........... GAl Australia Pty Ltd.........cccooeeeiviceieeeceeeecveeinns Ownership......... | ...... 30.010 |American Financial Group, Inc. | ..... N 2.
0..... [0 98-0556144| .......... (018 <. | GALINAEMNitY, LEd... .ot eseeenes GBR........ (A GAl Holding Bermuda Ltd..........cccoeurencerrerrencncereenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0..... . |Neon Capital LIMIted...........ccoceviierriceeeceseee e GBR........ NIA........... GAIl Holding Bermuda Ltd............cccoeeieevicreciiennes Ownership ....100.000 |American Financial Group, Inc. | ..... N.ooonae 0.
0..... Neon Holdings (U.K.) Limited...... GBR........ . |Neon Capital Limited...... ... | Ownership......... |....100.000 |American Financial Group, Inc. |..... [\ T 0...
0..... . | Lavenham Underwriting LImited.............cccovvevererecreeeieeereseceseeenae GBR........ Neon Holdings (U.K.) Limited..........c.cccoouvrverrvnrrerenenns Ownership ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... . |Neon Management Services Limited..........cccocveurenrenennineeneersincnennens GBR........ Neon Holdings (U.K.) Limited Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... Neon Sapphire Underwriting Limited... GGY........ . |Neon Holdings (U.K.) Limited .. | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N.ooooo 0...
0..... .. |Neon Service Company (U.K.) Limited...........cccoerrerrreneerrerneencreinineinens GBR........ Neon Holdings (U.K.) Limited Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.oeen. 0...
0..... ... | Marketform Australia Pty Limited...........cccceeveireriererereieeeesce s AUS........ Neon Service Company (U.K.) Limited Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.ooo 0...
0..... . | Studio Marketform SRL...........ccoveieirireeieices e ITA......... Neon Service Company (U.K.) Limited Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.ooo 0...
[0S U 0o [ eereereeeeseens | e (01 SO | N IS Neon Underwriting Bermuda Limited..............cccoeveveeerereeesieeceenns BMU........ Neon Holdings (U.K.) Limited..........c.cccoovvrverrvnrrererenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.ooooo 0...
0..... [0SO ORI IO (010 .. |Neon Underwriting Limited............ocrrurrrrreerrerininssineineeeeseeseieeneees GBR........ Neon Holdings (U.K.) Limited........c.cocornienrinninieneenen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... [0 S 98-0431601] .......... [ I . | Sampford Underwriting LImMited...........cccoevevrreenierevereeeeeeeesee s GBR........ Neon Holdings (U.K.) Limited.........c.cccovuvrverrerrerrrenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0uvoee et 0o [ eereriereniees | e (01 ISR | N ISR Tarian Agency LIMIted..........ccovvivereierrieieceesie e GBR........ Neon Holdings (U.K.) Limited............ccccouirverrisierennenns Ownership......... |...... 59.000 |American Financial Group, Inc. | ..... N 0...
0..... (L 06-1356481| .......... (0 I . | Great American Financial ReSOUICES, INC.........cccveveveeveecierrireisierenne DE........... NIA........... American Financial Group, INC........c..ccoeeeeverecirernieennns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 1.
0. [0 S 31-1422717] .......... (01 I . | AAG Insurance AGENCY, INC........cueivcvevierieeieseese e KY..oooone. NIA........... Great American Financial Resources, Inc..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... Neoooo 0...
[0S PR [0 S 34-1017531] .......... (01 I CEres GroUD, INC.....uvvieerieireiiriseeiesississ et ssensnes DE........ NIA........... Great American Financial Resources, InC...........cc...... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... [0 S 470717079 .......... (01 I .. | Continental General Corporation.............cc.ccceueeereveniresensesssseesessenans NE........... NIA........... Ceres Group, INC......cvevevceeieecsie e Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... [0 S 34-1947042] .......... (01 I . |QQAGENCY Of TEXAS, INC....vvvveeeirirrieie ettt L, S NIA........... Ceres Group, INC......c.evererererenreeeneinsessessssesssseessesenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0uvves e [0 S 31-1395344| .......... (01 I Great American AdVISOrS, INC.........covueveieieinisieeiseese e OH.......... NIA........... Great American Financial Resources, InC..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0084 | American Financial Group, Inc. |63312... | 13-1935920] .......... (V10 . | Great American Life Insurance Company.........ccoeveveernrereesesesennennenns OH.......... A Great American Financial Resources, InC...........cc.co..... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0084| American Financial Group, Inc. |93661... |31-1021738| .......... (01 I . | Annuity Investors Life Insurance Company.........c.cceveueeriererereienenns OH.......... A Great American Life Insurance Company...........cc........ Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... 27-4078277 . | Bay Bridge Marina Hemingway's Restaurant, LLC MD.......... NIA........... Great American Life Insurance Company Ownership American Financial Group, Inc. | ..... [\ 0...
0..... . |27-0513333] .. Bay Bridge Marina Management, LLC . | Great American Life Insurance Company.. . | Ownership. American Financial Group, Inc. | ..... N 0...
0..... 20-1246122 .... | Brothers Management, LLC Great American Life Insurance Company Ownership American Financial Group, Inc. | ..... Yoo 0...
0. 81-3737639 . | Charleston Harbor Fishing, LLC..........ccccoevieiveeeceeceeeee e Great American Life Insurance Company Ownership American Financial Group, Inc. | ..... N.oooooa. 0.
0..... . |47-5618395] .. GA Key Lime, LLC . | Great American Life Insurance Company.. .. | Ownership. American Financial Group, Inc. | ..... N 2.
0. 47-5618395 .... |GAKey Lime, LLC Great American Insurance Company...........c.cccceveeneee Ownership American Financial Group, Inc. | ..... [\ O 2.
0..... [0 20-4604276 .... | GALIC - Bay Bridge Marina, LLC.... Great American Life Insurance Company............c.co..... Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0..... (L 31-1391777 . | GALIC Brothers, Inc Great American Life Insurance Company..................... Ownership......... ....100.000 |American Financial Group, Inc. | ..... Yoo 0.
[0S TSR [0 26-3260520 Manhattan National Holding Corporation............ccceeueeeneenrerncrneeeennenens OH.......... NIA........... Great American Life Insurance Company............cco..... Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo 0...
0084| American Financial Group, Inc. |67083... |45-0252531 . | Manhattan National Life Insurance Company A Manhattan National Holding Corporation..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0.
[0S OO [0S 52-2179330 . | Skipjack Marina Corp Great American Life Insurance Company............ccco..... Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
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0..... [0S 42-1575938| .......... (010 S . | Great American Holding, INC.........ccoverrrerrerninrnrineecseseeseeeeeseeseeeeeens OH.......... NIA........... American Financial Group, INC.........cccocnvnrinreneerniennen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0..... (L 27-3062314/ .......... (0] I . | Agricultural Services, LLC.........ccovueviieniieeieeeeeee e OH.......... NIA........... Great American Holding, INC.........cccoevveviivecciceinen. Ownership......... ....100.000 |American Financial Group, Inc. | ..... N 0.
0084 | American Financial Group, Inc. | 35351... | 31-0912199| .......... (V18 S American Empire Surplus Lines Insurance Company...........ccc.coevreneens DE.......... (A Great American Holding, INC........ccooverrurrvrneenrerrenienninne Ownership......... ....100.000 | American Financial Group, Inc. | ..... N..oooow. 0...
0084 | American Financial Group, Inc. | 37990... |31-0973761] .......... [0} I . | American Empire Insurance Company..........cc.ccoceveeeevereeeisieereeneesennenns OH.......... A American Empire Surplus Lines Insurance Company... | Ownership......... ....100.000 |American Financial Group, Inc. | ..... N 0.
0..... 59-1671722] .......... (018 .... | American Empire Underwriters, INC...........ocveurereeneeneersirnrencneeneensennenns L S NIA.......... American Empire Insurance Company.............cocoveurrenne Ownership......... ....100.000 | American Financial Group, Inc. | ..... G 0...
Ocvve [ evereeeeeeeeseeeeereessesessiereens | Qe [ eveveveieeiiis . | GAL Australia Pty Ltd..........cccooceniiericeeeceeee e Great American Holding, INC.........cccoevveviivicvcierenen, Ownership......... ....100.000 |American Financial Group, Inc. | ..... N.ooonae 0.
0..... AA-1784136) .. Great American International Insurance Designated Activity Company.. .. | Great American Holding, Inc.. .. | Ownership......... |....100.000 |American Financial Group, Inc. |..... [\ T 0...
0084| American Financial Group, Inc. |23418... | 73-0556513 . | Mid-Continent Casualty COmMpPany...........cc.cceeveeriererrereeerieessessseeneans Great American Holding, INC..........ccocvvvevvcvevereeieeinens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0084 | American Financial Group, Inc. | 15380... | 73-1406844 . |Mid-Continent Assurance COMPaNY...........cocueeeeeereureesneeeesnesneeeesssneenns Mid-Continent Casualty Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0084| American Financial Group, Inc. | 13794... | 38-3803661| .. Mid-Continent Excess and Surplus Insurance Company.... . | Mid-Continent Casualty Company.. ..| Ownership......... |....100.000 | American Financial Group, Inc. | ..... N.ooooo 0...
[0S OO [0 30-0571535 .. |Mid-Continent Specialty Insurance Services, INC.........c.ccocovverrerrrnerennnes Mid-Continent Casualty Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... A S 0...
0084| American Financial Group, Inc. |23426... | 73-0773259 . | Oklahoma Surety Company. Mid-Continent Casualty Company............ccceeererevrrinns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.ooo 0...
0uves e [0 S 34-16073%| .......... (01 I . | National Interstate Corporation.... Great American Holding, INC..........cccccevvevviveveriereeinnanns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.ooo 0...
0o [ (L 34-1899058| .......... [0 1 EOSUURRRON  I IOSUTUORRRRO American Highways Insurance Agency, INC...........ccccoevievevenrcreeeeennnnens National Interstate Corporation...........cccccceeevvereererennnns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.oovae 0.
0..... [0 31-1548235| .......... (010 .. | Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... (L 98-0191335| .......... (0] I . |Hudson Indemnity, Ltd National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ 0.
0uvoee et [0 S 66-0660039] .......... (01 I Hudson Management Group, Ltd...........cccoevivereieinieiecesie e National Interstate Corporation............ccccceeverververeinennnn Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0..... (L 34-1607396| .......... (0 I . | National Interstate Insurance Agency, INC.........cccoveveereevirerieereennnes National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0. [0 S 36-4670968| .......... (01 I . | Commercial For Hire Transportation Purchasing Group...........c.ccccc.vee. National Interstate Insurance Agency, Inc Management...... | ........ 0.000 | American Financial Group, Inc. | ..... Neoooo 5.
0084 | American Financial Group, Inc. | 32620... | 34-1607395| .......... (01 U | I ISR National Interstate Insurance COMPaNY..........cccoerveererrieererenreeesnnennenns National Interstate Corporation............cc.eerrveererrinrenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0084| American Financial Group, Inc. | 11051... |99-0345306 .......... (01 I . | National Interstate Insurance Company of Hawaii, Inc............ccccoevueee. National Interstate Insurance Company...........ccccoueeee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0ueee [ e [0 S 43-1254631| .......... (01 I . | TransProtection Service COMPaNnY...........couruerenreerrnrenreeesnssnseseessennenns National Interstate Insurance Company............cccvevee Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo 0...
0084| American Financial Group, Inc. |41106... |95-3623282] .......... (01 IO | N ISR Triumphe Casualty COmMPANY........cccocceueirieieiriieieeicese s National Interstate Insurance Company..........ccceuveeee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0084 | American Financial Group, Inc. |21172... | 86-0114294 .......... (V10 .. | Vanliner Insurance COMPaNY..........c.oouurerurernreresnesnneseenssssessessessssessnnes National Interstate Insurance Company............coeveven Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo 0...
0uvves e [0 - 20-5546054 . | Safety Claims & Litigation Services, LLC...........cccouvrererirrrerrerressnnnns National Interstate Corporation...........ccccceveeiververeiennns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
[0S PR [0 S 46-4570914 . | Safety, Claims and Litigation Services, LLC.... National Interstate Corporation............ccceveeverrerreneenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ 0...
0084| American Financial Group, Inc. |22179... |95-2801326| .. Republic Indemnity Company of America... .. | Great American Holding, Inc.................. . | Ownership......... | ....100.000 |American Financial Group, Inc. | ..... N 0...
0084 | American Financial Group, Inc. |43753... | 31-1054123 .. | Republic Indemnity Company of California Republic Indemnity Company of America..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N 0...
0. 59-1683711 . | Summit Consulting, LLC.......c.coeviiiericeeceesee e Great American Holding, INC. .......cccoevvveviivcceicrene. Ownership......... ....100.000 |American Financial Group, Inc. | ..... N.oooooa. 0.
0..... . |59-3385208] .. Heritage Summit Healthcare, LLC... . | Summit Consulting, LLC.... ..| Ownership......... |....100.000 |American Financial Group, Inc. | ..... N...oo.. 0...
0. 82-2462705 . | Summit Real Estate Holdings, LLC..........cccccoevivireeecceviceeeceeeeee Summit Consulting, LLC Ownership......... ....100.000 |American Financial Group, Inc. | ..... [\ O 0.
[0S SRR [0 59-3409855 . | Summit Holding Southeast, INC..........cccovirrnrininireres e Great American Holding, INC. ......co.vvrrurrrneenririnienninne Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0084 | American Financial Group, Inc. | 10701... [59-1835212] .......... [0} I . | Bridgefield Employers Insurance Company.............ccoeeeeverveererererenenns Summit Holding Southeast, INC........c.ccocevvieveiviriininne, Ownership......... ....100.000 |American Financial Group, Inc. | ..... N 0.
0084 | American Financial Group, Inc. | 10335... | 59-3269531| .......... (0 SR I RSRR Bridgefield Casualty Insurance Company...........cccveueeeeeeneurerneeneereeneens Bridgefield Employers Insurance Company.................. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T 0...
0084| American Financial Group, Inc. | 16691... | 31-0501234/ .......... [ I . | Great American Insurance COMPANY..........ccovvveevrversreeriersesesssessesesnens OH.......... RE............ American Financial Group, INC........cc.ccoveveveeierrrerniennns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N.oooo 0...
[0S OO [0S 31-1463075 .......... (V10 S . | American Signature Underwriters, INC...........c.oocrrrrinrnrireeneeneireeineneenns OH.......... [DXS T Great American Insurance Company...........c.cccoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ..... \ S 0...
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0..... 59-2840291 . | Brothers Property Corporation.............cccueeeeereneernerseenennesnenenenssesnnennes | OHuviviins | DSiiiinne Great American Insurance Company..........c.cocoveeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ..... \ S
0..... 25-1754638 . | Brothers Pennsylvanian Corporation.............ccccceeeevieeeneieveneveeseveveienes | PAcciie | DS Brothers Property Corporation...........ccccvvcvevvieveiennenns Ownership......... ....100.000 |American Financial Group, Inc. | ..... N
0..... 59-2840294 Brothers Property Management Corporation............c.ccoceeevseenenersieneenes |OHeuvvieces [ DS Brothers Property Corporation..............cccoeereereerninienee Ownership......... ....100.000 | American Financial Group, Inc. | ..... N..oooow.
0. 20-4498054 . | Crescent Centre Apartments..........c.cccoeeeeevceveveeveeeeeesssscesneeseeennns | OHeceeie | DS Great American Insurance Company...........c.cceceveevnee Ownership......... ....100.000 |American Financial Group, Inc. | ..... N
0..... 31-1277904 . | Crop Managers Insurance Agency, INC..........coovcereeenerernenennrneneenes [KSuiiiiiiin | DSenn Great American Insurance Company...........c.ccccoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ..... G
0..... 31-0589001 . | Dempsey & Siders AgeNCY, INC.........ccceevvieveiiecreeceecee e Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc. | ..... Yoo
0..... . 131-1341668| .. Eden Park Insurance Brokers, Inc............... ..|DS.. .. | Great American Insurance Company . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... Yoo
0uvees [ erereereeeeeneeseeeeseseeesessesenisnes | Quveveereens [ veeveeesreseenns .. | El Aguila, Compaiiia de Seguros, S.A.de C.V......ccccoeveevevevevcereeeeenn | MEX........ [ DS Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
[0S SR RUUUTSSRRRRRRN I | OSSN PN . |Financiadora de Primas Condor, S.A. de C.V.....ccccoooeininenninineiiens MEX........ (DX T El Aguila, Compafiia de Seguros, S.A. de C.V.............. Ownership......... [...... 99.000 | American Financial Group, Inc. | ..... N
0..... . 139-1404033| .. Farmers Crop Insurance Alliance, Inc . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... Yoo
0..... 13-3628555 . |FCIA Management Company, INC..........coeuererruneneeneereeneineeseieneenseees Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... A S
Ocovve [ eevreeereevieeeseeessssessserenens. | Queveenees [ eveveveieeiins .... | Foreign Credit Insurance Association Great American Insurance Company...........ccccuevevenn. Management...... | ........ 0.000 | American Financial Group, Inc. | ..... |\ O
0..... 81-0814136 . | GAI Mexico Holdings, LLC Great American Insurance Company...........ccccvevreee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
[0S U [0 S 31-1753938 GAI Warranty COMPANY.........c.ceveerreereiereeeesissessessssssssssssssessssessesinnns Great American Insurance Company...........cccc.evevene. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0..... [0 31-1765544 . | GAl Warranty Company of FIOFda..........c.coeueurrereeerereieeneireieeseineenns GAl Warranty CoOmpany............cceueeeerrueesneeneeeessencens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N
0..... [0S EUSR . | GAI Warranty Company of Canada INC..........cc.ccvevevereererreesreiieeieienns CAN........ DS...ccoee. Great American Insurance Company...........cceeoevevenn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0uvoee et [0 S 61-1329718 Global Premier Finance COMPaNY..........ccoccvevereriereessissesseisesesiesenns OH.......... DS...co. Great American Insurance Company............ccceueveneen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0uvees e [0 S 74-2693636 . | Great American Agency of TeXas, INC........cccocvvevrrernerereeiereeesee s LD, S DS...co... Great American Insurance Company...........cceeuevvenn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0084| American Financial Group, Inc. |26832... |95-1542353 . | Great American Alliance Insurance COmpany..........ccoeeeevererererrnnns OH.......... DS...ccoe. Great American Insurance Company...........ccceueverenn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Neoooo
0084 | American Financial Group, Inc. | 26344... | 15-6020948 Great American ASSUrance COMPANY...........ovrereererenererssesessessnseeenns OH.......... [DIS T Great American Insurance Company..........c..co.oeeerenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. | 39896... |61-0983091 . | Great American Casualty Insurance Company..........cccccoveurvererrereeennnnns OH.......... [D1S T Great American Insurance Company...........ccocuvevereen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N
0084 | American Financial Group, Inc. | 10646... | 36-4079497 . | Great American Contemporary Insurance Company..............ce.ereeeeeen. OH.......... [DIS T Great American Insurance Company..........c.cocoeeerenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N
0084| American Financial Group, Inc. | 37532... | 31-0954439 Great American E & S Insurance COmpany..........cccceeervvereeenseerensennes DE...... [D1S T Great American Insurance Company............ccoeeverenn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N
0084 | American Financial Group, Inc. |41858... | 31-1036473 . | Great American Fidelity Insurance Company............cccoveveurreneensernennenns DE......... [DIS T Great American Insurance Company..........cc.coceeeerenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N
0uvves e [0 - 31-1652643 . | Great American Insurance AgeNCY, INC.........cccoveveeevnreereieieseneeinens OH.......... DS..oeve Great American Insurance Company............ccoeuveverenn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... S
0084 | American Financial Group, Inc. |22136... | 13-5539046 . | Great American Insurance Company of New YOrK...........cocevereunrnnenns NY .o [DIS T Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\
0084| American Financial Group, Inc. | 38024... | 31-0974853| .. Great American Lloyd's Insurance Company.. .. | Great American Insurance Company (01217 AR U 0.000 | American Financial Group, Inc. | ..... N
[0S O [0 31-1073664 . | Great American LIOYd's, INC..........oveurrerrenrieineineireeeeseseisesseeseeeesees Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0o [ (L 31-0856644 . | Great American Management Services, INC.........ccccccevivcvereecrerieennnnen. Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc. | ..... Yoo
0084 | American Financial Group, Inc. | 38580... | 31-1288778| .. Great American Protection Insurance Company. . . | Great American Insurance Company . | Ownership......... | ....100.000 | American Financial Group, Inc. | ..... N...oo..
0o [ (L 31-0918893 . | Great AMErCan RE INC........ccuveiiceecieice et 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............cocoeveeenrereeneennennes Great American Insurance Company..........c.cocoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T
0084 | American Financial Group, Inc. | 33723... [ 31-1237970 . | Great American Spirit Insurance Company..........cccocevveerreerereseeenienns Great American Insurance Company...........c.co.ecueuveenns Ownership......... ....100.000 |American Financial Group, Inc. | ..... N
[0S TSR [0 AA-1120817) .......... (V10 S (10 Insurance (GB) LIMItE..........curvreererireeneireieeieeise e ssesseseesenenns Great American Insurance Company..........c.cocoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0..... [0 59-1263251] .......... [ I 0 . | Ky Largo Group, INC........ccceveveveeerereiseieseseesesess s sessssesssssssessesenas Great American Insurance Company............cceeevvenn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Yoo
0..... [0S 871850814 | .......... (V10 S 0 . | PLLS Canada Insurance Brokers INC..........ccoceereeneenresceneeneersiesineenes Great American Insurance Company...........c.cccoeeeeenees Ownership......... | ...... 49.000 | American Financial Group, Inc. | ..... \ S
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Statement for September 30, 2017 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership 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 Domiciliarylto 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) (Y/N)
0..... [0S 31-1293064| .......... (010 S 0 ... | Professional Risk Brokers, Inc [ [DIS T Great American Insurance Company..........c.cocoveeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ..... \ S
0..... (L 31-0686194| .......... (0] I 0 . | One East Fourth, Inc American Financial Group, INC...........ccccoevveevivcriieinennn, Ownership......... ....100.000 |American Financial Group, Inc. | ..... N
0..... [0 31-0883227| .......... (V18 S 0 Pioneer Carpet Mills, INC.........cuuvrreririnrireinsscinsse e eeesees OH.......... NIA........... American Financial Group, INC.........ccccocernrernreneernieneen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N..oooow.
0. (I 31-1119320] .......... [0} I 0 | TEJHOIAINGS, INCeovevvcte et OH.......... NIA........... American Financial Group, INC...........ccocoevveveviveriiennnne, Ownership......... ....100.000 |American Financial Group, Inc. | ..... N
0..... [0 31-0728327| .......... (018 0 . | Three East FOUr, INC........vuriieerisere e OH.......... NIA.......... American Financial Group, INC.........cccoceenrinieneenrincen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... [\ T
Astel Explanation
Another affiliated company owns 1% or less of the shares.
2 | The entity is owned by more than one company within the AFG Group.
3 | Great American Insurance Company is the majority member of the Association.
4 |Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5  |Company is affiliated but not owned.




Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date

Direct Premiums Direct Losses Direct Direct Loss

Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt sttt sens | seebestesese s sseesa 4,279,599
2. AlBA INES......oovieveeeieicies ettt ssssnaes | srresessesesssssesad 674,175,037
3. Farmowners multiple peril 19,897,010
4. Homeowners MUILIPIE PEFl........ccvuirieiiriciereereiseeiese s | crereensessseeesseeessesesees 2,826
5. Commercial multiple peril..... 45,474,371
6. MOQAGE QUATANTY......ccvueveieecieicicie sttt ssessnses | svssesessssesessssesessssesessnsesessnnd 0
8. Ocean marine....... ..81,025,251
9. Inland marine........ ..20,627,363
10. FiN@NCIal QUAIANTY........cvreieiirieierieieieescre st setessesens | sesessesssssssessesnsssssessessssessenn 0
11.1. Medical professional liability - OCCUITENCE........cvrurrrerrerrerinernreeisiresisseeieess | cereeessessnseeesessnsesenns 58,548
11.2. Medical professional liability - claims-made. ol ...356,777
12, BArNQUEKE.........eciieicicce sttt nnnns | ebesesnenseenesenseneenneen 243,041
13. Group accident and halth..............ccccveuieieecceeeeeee e eiens | cveeiesesesesasseenas 35,628,368

14. Credit accident and health.... .

15. Other accident and health

16. WOrkers' COMPENSALION..........ccoveveviicreicieeeeie s ssssesessssesessnsenes | evsssessssssesessnsessss sy D219 | wrvverrirererierererinans 1,375,780
17.1 Other liability-0CCUITENCE. .........cvveerercveee e esesessssssssssessnssnsens | eesneeseessnnneenens 140,441,561 | oo, 61,753,495
17.2 Other liability-claims made... . . ....66,853,869
17.3 Excess WOrkers' COMPENSation............cccevveerricveeiieesssereesssesnssssensneens | svvvevessseessnnenennnnen 204,951 | e 156,847

18.1 Products liability-0CCUMTENCE.........cvurvirreeeirceecreeneseesesseeiensssnees | venenneeseennenneeneeeend89,008 | v 1,111,048

18.2 Products liability-Claims made.............ccccevienieereieeeesceeseessseeniens | cveveresreressssessssnierennnn T T | i 357 | o 0483 | .o 3. 445
19.1, 19.2 Private passenger auto liability | - .196.585
19.3, 19.4 Commercial auto liability...... - ..21 650,693 ..46.753

21. Auto physical damage...... | ....4,085,164 ...46.597
22. Aircraft (all perils)...... ..15,135,139 ..64.011
23. Fidelity.............. ..67,427,794 .. 17.948
24, Surety......c.c.... e | ..81,522,281 .17.645
26. Burglary and theft..... | ...7142,659 .69.027
27. Boiler and machinery. | ....2,235,721 31.790
28. Credit.....ccoevererirerineee el ..95,723,167
29, INtEMNAHONAL.....coucvrriececri s
30, WaITANEY ...t a bbb
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of bUSINESS..........ccccvvvreerieiencinieeines
35, TOMAIS......cvueecicecec e
3401. Collateral ProteCtioN...........cocereeeeereereerrerneereeeeneeneeseeesseesseseessessssseessssessnnenne | sevessneenessesenseenee 281,643 | i (299,316) | veuerrereeeeeereereeeneene (0L Y4 ) 12.791
3402. Supplemental unemployment... ..1,056,148

3403, et
3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccoeveereivieririeiirsieinae 237,694 | oo 756,831

PART 2 - DIRECT PREMIUMS WRITTEN

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
BT bbbkttt ens | SEestest bbbt 3,748,545 | .o 5,397,358 | i 4,522,527
2. AllIEA TINES...eooeeieitr ittt enssenssenssennss | sestessiesssenssnssnsensenns:000,082,330 | ... ...867,447,576 | ..... ...786,890,033
3. Farmowners MUItPIE PErl........c.ccvcuirieieieieiecseeie et sssssssesessnsens | sessessssssssssssessssessennerense 81 1,973 | it 18,990,541 | oo 19,448,550
4. Homeowners MUILIPIE PEFil..........coiuriierririeineneieeneiesinsiseiesiesissisesssssessesssessnnes | ssenesssssssenssesessessnsssesssseess 10,003 | covniivneinsisineseseesseiseeees 10,904 | oo 0
5. Commercial MUILIPIE PETil.........c.vvrieriririreiiereirereeeeeiseieesenseseesssessseessssessssssensssens | sreeeneessssessnsssesssssennene 14,790,995 | i 47,992,114 | oo 45,537,517
6. MOMQJAGE GUAANY........ceureriececire ettt stess et ssestsssssssssentenens | sressnssssssnssnssssssssessessssssessessesssnssnsld | tressessssssssssssssasssessessessssssssssssasens 0 [ o 0
8. Ocean marine [ .26,299,682 82,797,321 77,601,207
9. Inland marine........ I ..9,672,771 22,054,167 .20,966,901
10. FINANCIAl QUATANTY.......cveeecirieeiictee ettt
11.1 Medical professional liability - OCCUITENCE...........cruurrmeeririreireereieeiese e
11.2 Medical professional liability - claims made..

12. Earthquake..........cocveeeeneeneireiecncieenns
13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence
18.2 Products liability-Claims Made............ovrreinrirrieinerirseeseess e eneeeeees
19.1 19.2 Private passenger auto liability.
19.3 19.4 Commercial auto liability......
21. Auto PhySICal daMAJE........cceeeeiirireieiriie e
22, AIrCraft (All PEFIS)......v.rveveerererrereirnresrisessessssissssees s ssess s esssss s ssesssnssessessssene
23. Fidelity.............. I I .26,833,652
24. Surety............... RO .27,766,486

29. International.. S S
30. WarTanty.......cccveveeeenereereeeseeseeee s

31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other lines of BUSINESS...........ccevevrveveeieiesecres s

3B, TOMAIS. ....vvveiceeieic ettt

3401, Collateral PrOtECHON. ........cccveeviiriieiciseeee et sstesenens | oestesissssessesessssssse s ssssesees 510,613 | oo 2,452,609 | ..o 2,750,682
3402. Supplemental unemployment... ..1,148,865 | ..... 942,702
3403, e

3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).....curuiruererreriisiinsessisnrssessissssssesssenses | cossessssssessesssssssssssssssssssssnes 921,943 | .o 3,601,474 | oo 3,693,384
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
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
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 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 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 (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.....c.. | cooveereereeeeen 559,411 | iiiiiei0..893,868 | oo 1,453,280 | cooovevrrirerene, 179,870 [ oo 3,928 | o 183,799 | oo 487414 | oo 4,667 | .oiviieeeenn853,583 | o 1,345,664 | ...ccoovvrvernnes 107,873 | .o (31,690) | oo, 76,183
2. 2015, s e 175,308 | 000 302,054 | i 477,362 | oo 90,980 | .o 5120 | oo, 96,100 | .oooovvcrererenn, 126,903 | oo, 7,951 | i 241,653 | o 376,507 | .o 42574 | .o (47,330) | cooovererereianns (4,756)
3. Subtotals
2015+ Priof........ | coeereercieieeneenen 134,720 | i 1,195,922 | i, 1,930,642 | .coovovreirrines 270,850 | .o 9,048 | .o 279,899 | oo 614,317 | v 12,618 | oo 1,095,236 | v, 1722171 | 150,447 | .o (79,020) | ..voveerrriranns 71,427
4, 2016, e 334,494 | 563,744 | 898,238 | ..o 228424 | oo 31,907 | oo, 260,332 | o 196,884 | ..o 18,400 | oo 366,151 | o 581,436 |..cooorvrreriarins 90,814 | .o, (147,284) [ .oocverriinns (56,470)
5. Subtotals
2016 + Prior........ | voeereereeennna 1,069,214 | 1,759,666 | oo, 2,828,880 | ..o 499,275 | oo 40,956 | oo 540,230 | oo 811,201 | oo 31,018 | oo 1,461,387 | e 2,303,606 |...coorrrarinnns 241,261 | .o (226,304) | coovverrriieraienns 14,957
6. 2017...crrererrnnn. 0.0 S P D0, S 327,902 | oo 327,902 ..o D0, S I 291915 | oo 588,948 | i 880,863 |...ccoorarenns .0 TN 0.0 ST R XXX
7. Totals.....oooeereve | covvirinnnnn 1,069,214 | ... 1,759,666 | ..o 2,828,880 | ..cocovrrrcrrnnnn 499,275 | ..oovvererirrinns 368,857 | .overrerrreierins 868,132 | .ovvrrererininns 811,201 | oo 322,933 | oo 2,050,335 | oo 3,184,469 |...cccvvrerene. 241,261 | .o (226,304) | ..ovvvererrrreirrinns 14,957
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
1o s 22.564 % | 2. ............ (12.861)% | 3. wovrvrenrn 0.529 %

Col. 13, Line 7

Line 8

4 . 0.748 %




Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

4. Will the Director and Officer 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.

> ow N

Bar Code:

* 1 6 6 9120174 900000 3 =

* 1 6 6 912017 3650000 3 =

Q15

Response

NO

YES

NO

YES




Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE 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 @s COlAtETaL............ccuivuiuiieieieeise ettt bbb sntas | eevsessassassaenes 22,010,037 | cooevoereeeereeees (V1 22,010,037 | cooovereernas 21,883,445
2505. Equities and deposits in pools and asSOCIAtIONS.............cc.cciurieieiicieieie e essseseisesenes | sevessssesenenns 7,599,731 | oo (01 IO 7,599,731 | oo 7,155,377
2506. Other assets and reCEIVADIES............ccciiviiiiecree et | sestessessessesas 25,347,301 | oovevevirinnne 25,005,537 | .ooevereiriiriennns 341,764 | o 5,391,465
2507. Intangibles.........cccoveerererernereciiereninns | e 4,660,049 | ....cocevrrnn 4,660,049 | .. .
2597. Summary of remaining Write-ins for LINE 25.........cccuieuiuiiieieiicisisiecississieses st ssssssssensenss | sessessssaesseees 59,617,117 | oo 29,665,586
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 INTANGIDIES.........cccveviecccse et ses s ssssssssssssessesssssssessssssssssssesennns | srverenenereesense(994,842) | voviiieieins (1,159,742)[ wvevvrrrnne (1,491,356)
1497. Summary of remaining Write-ins for LINE 14........cooiieiiiieieieiscscesssesiesssisessssessesssssssessssssssssssssssssssssessssssssesses | sessssssssesseneens (994, 842) | coiviiiininnn. (1,159,742)| ... (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 .0
58005. DEU GERMANY........ccovvrirrrnne. .164,376
58006. HKG HONG KONG, SPECIAL AL 242,257
58007. GTM GUATEMALA..........ccoeeene.
58997. Summary of remaining write-
ins for Line 58 from overflow....... | ..... XXX, | s 40,824 | .o [0 (34,513) | oo [V 406,633

Q16




Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAI.........cvururireeerrerrieiierireese et esssessesse st ssesssnssssss | sesssssessessessnssssssessassssnns 58,240,298 | ....oveireeees 53,840,509
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. ...........evererrirriereireieis ettt ss st ese st sns e st ensssssessessnsssssestens | sesesssnssessessnsssnssessssssssnssessensnnssnsseld | sessessssssnssessnsssssessssssssssessessnssnes 0
2.2 Additional investment made after aCQUISIION............ccceveviiriieicicee e ssssssensesnnses | snessessssenesssssssesessessness 29030, 129 | vevrvverseressssessessssessesiesnes 7,239,677
3. Current year change in ENCUMDIANCES. ........c.errurreririnesreseessssesssssssisessesssssssssssessssssessessassssssessassssssssessessssssessessansssssessosss | sinssesssessessessssssessesssssssssessessenssessessQ | sevsessosssnssessesssnssessessanssnssessassnsanees 0
4. Total gain (I0SS) ON QISPOSAIS.........crverreiiiiiiisie ettt sttt tense s sense s sssssnsensessnsensens | svssssnssssensnssssensessssensensessnssss b3y 30D | trversevsssssessessssssessessssensenns 374,467
5. Deduct amounts received on disposals............c.eueereerirrerieneens ..608,551
6. Total foreign exchange change in book/adjusted CaITYING VAIUE. ........c.cceveieiiiriieicece ettt ssesnes | serensessesssssssesssssssessessssessessesssssssessald | teviessssessessssssessessssssessessssessessssenes 0
7. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..o essesessens | seesesesseesssnssesssnssessesssssssesssssssnsseseld | terreussinmsesssnsssssesessssesssssssessesesenes 0
8. Deduct current year's depreCiation............cccoevevererrereieieieessieeseeses e ...2,605,804
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .58,240,298
10.  Deduct total NONAdMItEEd @MOUNES..........cccuiiveieicieiec ettt ettt st snsensesns | setsssessessnssnsessessssessessnssnsensensnssnenseld | tevisssssessessessssassessnssssessessnsessessssanes 0
11. Statement value at end of current period (Ling 9 MiNUS LiNE 10).....c.visuerrriininrnnessesssssessesssesssssessssssessesessssssssssssssessssssssses | snsesssssssssssssessessenssnessss D02 10,860 | coverrersersrsssessessessneanenens 58,240,298
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaN...........ccccevevevievecreeeieeieiseeiesinees | coereiesissesesessesesessenns 233,765,374 | wcooveeeeeeeeeeiee 204,662,776
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ........cvevriiiieiieieicee ettt ensenns | setessessessnsessessnssnsessessesa 65,000,000 | .ovvevrrrrriereireieeieie 80,433,564
2.2 Additional investment made after aCQUISIION............cc.cvueviiiveiieicictece ettt s e bnes | sebessessesssssssesse st enae s banes 5,850,628 | ....cooivirireierieiieieies 8,800,581
3. Capitalized deferred INtEreSt AN OINE............ccciieiieceeece ettt a s bbb es s ssnaes | ebesssssesassstesesessesesssebesnsesessnaebenenl 0 [ oo 0
4. ACCTUAL OF QISCOUNL........ouievictecteieictete ettt bbb e bbb bt a s s b bbb st en s b bannas | ebsesssstesssssstesses s benseseesesssntessesnaa [0 TR 3,011
5. Unrealized valuation iNCTEASE (ABCIBASE).........eeiiueiriirereireteiseiete sttt s ettt et et s s bbb sss s b sasbesessssesssaebesans | oebesssssesasssesesissetasssesesnsesassnaetenen 0 [ oo 0
6. Total gain (I0SS) ON QISPOSAIS.......cuurerrereerrerrirriieeeeieiseessseseeseessstsse st st sse e ss s s s s ess st e ss st e ss s s st e sses st ens e ssessensanssessensas | siestesssssssssessssssssnssnsssnssessessansnnssnes 0 | oo 0
7. Deduct amounts received on diSPOSAIS..........cccvvvevreiririieieiieiiesie s 38,721,712 160,134,558
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. 0 | 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... w0 | 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEA............cuvueieirurrerireirirreeeeseeeeeeeess e ssresseesessnsees | rrissssessssnssssssssssssssssssssesssssnsesssssees 0 | ot 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..265,894,290 ...233,765,374
12, Total ValUGHION GIIOWANCE. ......c.vevieecieiiiieieee ettt et a s b bt b et s s s s st s st ssssebesessnsesesansesens | ebessssssessssssesessnsesssnsetensesessssnnesanan 0 | oo 0
13. Subtotal (Line 11 plus Line 12)...... ..265,894,290 ...233,765,374
14. Deduct total nonadmitted amounts S OSSO 0 | oo 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......c.ciiiiiiiiieieiicisitctsiesiessissssssssessssssessessssssssssessssasses | evissssssssassessssssessessnsas 265,894,290 | ...oovviveieiieieeiaa 233,765,374
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOF YEAI.........vu ettt sttt sssentas | setsessessestsssessessensessees 315,200,183 | ..ovvrereeencireieenne 184,800,178
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION...........cvuiviveieeicrctee ettt ssenas | sebessessssesssssessssssesses s 51,081,634 | ..o 61,215,732
2.2 Additional investment made after @CUISIION............c.cveveeiieeieeiesee ettt aes st es s sssssssensenss | assesssssessesssssesesseseaes 104,247,697 | oo 109,938,952
3. Capitalized deferred INtErESt ANA OB ............cviiiiieie ettt bbb ssenes | sbsesssestes e sssbes s bes s ssesssssnsensesnaa 0 | e 0
4, ACCTUAL OF QISCOUNL.......cvveireiscieiie ittt s bbbt en s s s bnts | 4bsessssastessesnntesses et s sense s snntenses et 0 | e 0
5. Unrealized valuation INCIEASE (ECTBASE). ... vuwuurerrerrerereeseesreeeesresseeseesessessseesessessessseeseesessessesssessessesssessessesssssessessassnessesss | sesesssssesssssssnsssessssnsssees (2,383,091) | +voveeeeereerreereeeereeereeeens 8,330,074
6. Total gain (I0SS) ON AISPOSAIS..........cevveveereriiieieicie ettt st s st s e b s s st stes bt en e ssesssssssessssntantns | ortessssssssnsessessnssssessesnsanes 1,719,680 | oo 223,078
7. Deduct amounts reCEIVEd ON AISPOSAIS...........c.cvueveiuiuiiieieieteie ettt bbbt bbbttt s b ssnsessesassns | sebessessssesssssesssssnsesses et 46,897,303 | ..oeveeeeeee e 47,728,567
8. Deduct amortization of premium and AEPrECIAtION. .........c.cccveviiieiietc et bbb snas | eebebesisaete s a b st benes 1,532,741 | oo 1,280,423
9. Total foreign exchange change in book/adjusted CarTYING VAIUE...........c.evererurrerrireiriscineiseiseciesessisesssssseessssssssssessessssssssess | sressessssssessesssssssssessasssssssssessessnssees 0 | o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM...........c.ccviireeiiieiiecee e essebessnes | ceretesisesssessesesessesssssaesenssaenas 95,136 | oo 298,841
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccovurrrnrnrerminrrninerressenseseensens | covreessessnsessessssnsseeeees 421,340,925 | ..o 315,200,183
12, Deduct total NONAAMItIEA BMOUNTS..........coieieiririeie ittt st enseb st es s sensenses | fetsetistesses et sasanses et antes et st en st nes 0 | o 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........coieiveriiieiieiieieiietesiese s iesssssssessssssessesessssssssssssssnaes | essssssssssssssssssessessnsad 421,340,925 | oo 315,200,183
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOr YEAI...........coucveieiivereieceie et | svrsiessssssessese s 4,232,293/422 | oo 4,098,548,120
2. Cost of bonds and STOCKS CUIMEM..........c.ciiveieeictccees ettt sttt ssas s s s stenas | evsessssssessesssnsesaeseranes 722,987,124 | oo, 1,109,827,953
3. ACCTUAN OF QISCOUNL........covuititiicictcs ettt ettt s bbb bbb s bbb sttt ensenas | sebessessssnsessessessnsassesntan 17,334,550 | .oocvceieeveeeeees 13,732,882
4. Unrealized valuation iNCrEASE (AECTEASE).........evuururrrerererriseresseisessessssssessessssssessesssssssssssessessssssessessssssessessassssssessessnssessasses | ssssssessassnssnssessnssnssens (109,168,001 | .eovvvererrrirrrrrrereres (55,953,312)
5. Total gain (I0SS) ON GISPOSAS..........cuvueirereiiiiieiiciiisiie sttt ettt bbb bbbttt s st n st snsenss | entessesstensesesnsensessesaes 185,865,525 | ..oocvvevreirrereeirieeies 73,207,840
6. Deduct consideration for bonds and StOCKS dISPOSEA O .........c.vveveriiiiiieicceee ettt saesese | seresssssessssessssssssenes 1,201,357, 774 | oo 956,215,431
7. Deduct amortization Of PrEMIUML.........c.cciiueieiciicie ettt bbbt es bbbt saensens | sebessesssssssessesssssnsesses s banes 9,481,546 | ..o 9,843,611
8. Total foreign exchange change in book/adiusted CAIMYING VAIUE............ccovuiveireieeieie ettt s saees | setessessssesssssesssssssessesessesseses A524TT | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZET...........ccviuiurieeiiiieie e ebees | sstessesssssssssssssssssassesenas 21,340,032 | oo 41,011,019
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)...........ccocevrieirerrirerierieieesseeeiseesessssseses | cvvevssssssssssessssssennes 3,817,585,745 | ...oveverererereeinn 4,232,293,422
11, Deduct total NONAAMItEEd @MOUNES............cc.cviiieeieictee ettt bbbt bbb s ssesnsns | snbessessssssssssensessnsentenneas 17,492,063 | .ooovieeceeecse e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).......iiiiiiieiiciciiiss s sissssseessessssesssssesssssssssssssessnsns | snsessessssssssssssnssssenses 3,800,093,682 | .....ccovvererrrriinan 4,232,293,422
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

SCHEDULE D - PART 1B

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

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
1o NAIC T (@)-rerrerireererieeeies et essssenes | seseressenisesseenes 2,734171,068 | ..o 524,507,203 | ....cocoovvrrirerricnns 704,597,502 | ..ooovvvvrerririrnienne 12,347,013 | v, 2,762,853,956 | .....ocvvrrririreene 2,734,171,068 | .oovovvvcrirene 2,566,427,782 | .coovvverrrirene 2,730,524,030
2. NAIC 2 (). esest st nsssessssennines | oens 336,600,793 | ..ooovvverirririrriinnns 2,516,917 | oo 14,828,810 | ..ooovvvverrvrcrirnens (10,489,950) 359,441,322 336,600,793 | oo 313,798,950 | oooocverrrrirriinnn 292,317,322
3. INAIC B ()it | serisnene s 49,251,761 | oovvorveeerireciienens 10,498,226 | ....ovvvreiecrirciiienns 5,839,039 | oo (1,297,329) | .vvorvercrireiiinens 52,788,482 | ...ooovvvriririinins 49,251,761 | oovvorveerirecicnens 52,613,619 | ocvorerrcrririnens 49,699,366
4. NAIC 4 (D).t | serisnese e 13,230,820 | ..ooovverierirciiin 2,258,128 | ..o 3,332,477 | oo 2,851,919 | oo 18,703,646 | ....ovvreiirirciiin 13,230,820 | ..oovvvrreirrirciinn 15,008,390 | ...ovvvrreirerirciiis 17,480,897
B INAIC B ().t enesnns | eesisnesienes s 8,020,953 | ... 1,958,596 | ...vvovvverreiicrireriinns 791,340 | oo (120,331) | cvooorverrrieriins 9,572,912 | oo 8,020,953 | ....oveorrirrririins 9,067,878 | ...ovvorrerrrirriis 11,855,422
B INAIC B (@)...eveererereerrrirceiiriesiiessi s sssisess st senesees | senissnsseseses e 16,107,174 | oo 91,211 | oo 2248512 | oo, (2,211,892) | oo 16,668,610 | ...oovverriecriiririinns 16,107,174 | .o 11,737,981 | oo 15,200,159
7. Total BONGS........ i ssnssensssnnsenes | conessnessssnesnsseonns 3,157,382,569 | ...oocvoriierriciienes 541,830,281 | ..ooovoveinirririis 731,637,680 | ...ooovvvriririrniriinns 1,079,430 3,220,028,928 | .......coccovrrreniene 3,157,382,569 | ....ccoovviiriniens 2,968,654,600 | .....coooovririiens 3,117,077,195
PREFERRED STOCK
8. INAIC Tt | eeri e 29,796,109 |...oomvverreirrrireerieniieesienens (O RN (1 (159,514) | wooovverreererirerciis 29,645,631 | .ovvorveeerieirinens 29,796,109 | .ovovveeerirririnens 29,636,595 | ..ooovveeerirririens 29,242,949
9. NAIC 2ue sttt nsnes | aeessenss st nnes 152,262,221 | ..o 0 | e eeeneens 1 (850,179) | .vvvvrreverrrrrrrernnes 147,155,060 | ...vvoovcrrrererernnee 152,262,221 | ..vvvorvrreieninnnns 151,412,042 | oo 139,677,489
10, NAIC 3ottt enss et snns | sesssessnessnesssansssnes 33,155,599 | ..ouverreerrererereeeeneenennnes 0 | e eeeneens (S (23] 1 33,153,096 | ..ovvrnrerererreeenens 33,155,599 | ..o 33,155,574 | v 32,935,618
11 NAIC 4ttt | eesseest sttt 8,313,353 | cooorrererererrereeeennns 386,742 | .ovoorereerereeeeieeeieeeeeeenans 1 (493,261) | wveoovvrrerrerrrreenes 7,549,592 | ..o 8,313,353 | ..o 8,206,834 | ...oveorrriieriis 10,647,652
12, NAIC Bttt nsss s | eessnestness et enen 2,904,207 | covoovereeeerereerineeenen 60,000 | ..voooeerrerriereeereneeeereeens (I 493,261 | coooovveeeereeeeien 2,899,707 | cooooveerrrerrrerereeneees 2,904,207 | oo 3,457,468 | ..o 2,000,000
13, NAIC Bttt | setens st st 0 | s eens 0 | e (SR 0 | s 0 | o neens 0 | e neens 0 | s eens 0
14, Total Preferred SLOCK.........vvvrmrreererrreeneeeseeessessssessssssesessessssssessnssssnens | sssessssssssssssssssssnes 226,431,488 | ... A4B,742 | ..o (] S (1,009,718) | vvovvvrrrirsrieraes 220,403,085 | ....ovvenrinriinnes 226,431,488 | ...oovvovrrris 225,868,512 | .ovvvvrenrriinriies 214,503,708
15, Total Bonds and Preferred StOCK...........rwrurrerrrermemeessssessssrssssessssessssees | sosseesssssssssessnees 3,383,814,057 | ..o, 542,277,023 | ..o 731,637,680 | ..o [ 3,440,432,013 | oo 3,383,814,057 | covvovvverrricneens 3,194,523, 112 | oo 3,331,580,903
(a)  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 1 §.....147,995,820;

NAIC 2§............ 0; NAIC3S..... 0;

NAIC4S............ 0;

NAIC5S............ 0;

NAIC6S............ 0.




Statement for September 30, 2017 of the

GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......coiririieenei | e 147,995,820 |.....ccovvrivnne XXX veererntinierinins | v 147,995,820 | ..o, 1,538,352 | oo 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YN .......cvururrirrerrirreeireineise et st sssssssssssssssssessessnes | sessessessesssssessessessnssnssns 365,757,816 | ovvvvereereirreireireeeinees 178,754,976
2. Cost of short-term iNVEStMENES ACGUINE..........c.cviueieiciiiie ettt esnss | ebsesssessessesssssssessesenea 1,066,234,564 | ....cocverrrrireieriiennen, 1,898,737,840
3. ACCTUAN OF GISCOUNT. ...ttt | Sebsesb st st s bbbt L0 O 0
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON GISPOSAIS..........rvrrerirrireririseiierisrieie sttt sse st ss sttt s s s s ssessensnssessentensns | fessssssessessassssssessassnssnssessansnsses 9,396 | covveeeeee e 0
6. Deduct consideration received 0N QISPOSAIS...........c.cueuiveiieiciiiieie sttt ense s sssns | essesssessessessssassessesnneas 1,284,006,104 | ...ocvvevirrirecreiennene 1,711,735,000
7. Deduct amortization Of PIEMIUM...........ccvveieiicieees ettt b st s et ss st et ensesasbnsanes | sissessessssissessesassessessesanssssassssanean 2,226 | oo 0
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE.............ccoeveuiuieiieiiiieicieieieie et sssessenes | sesaessessssssese s sesse s sssse s neen 2,374 | oo 0
9. Deduct current year's other-than-temporary impairment reCOGNIZE.............ccceiieviiiicieiees et ssrees | eeaerssseresss s ssssb s s s s bbb ennsesesnns 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccceuverrerrireiierierisieiesseiieienns | e 147,995,820 | cocvvcveevieeeeeee e 365,757,816
11. Deduct total nonadmitled @MOUNES...........c..eiiiiii bbb sssnns | sobest st 0 ] i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....ueieiiuriniriiensiisissississiscssss s ssessnsssssssssssnssness | snsssessssssssssssssssnssssssssessns 147,995,820 | ..o 365,757,816
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Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAT).........cueuurerurerrreeeeeseeseessseseessessssssssessessssssessessssssssssssessessssssessessssssessessesssnssessessssnsssessassnens 764,278
2. Cost paid/(consideration reCeIVEA) ON AUAIIONS. ........c.cuiuiurireiiiieieieiie ettt s bt s bbbt s s b £t R R b s st 0
3. Unrealized valuation INCIBASE/(AECIEASE). ... ... .. uuwrererrerrereeeeerereisessseesesseessseseseesessesssessessessssssessessasssessessessasssessesssssessessassasssessessesssessnssassansessessesssssessesssssssnsssessnsnnssnes 0
4. Total gain (10SS) ON tErMINAtION FECOGNIZEM...........cueiueireiieriieiscie ettt ettt s b8t bbb s s s b s s R bbb s bbb bbbt sn (8,000,638)
5. Considerations received/(Paid) ON tEIMINGLONS. .........ovu et eesesesseeeessess s ssessssesss s st sss s ss s s an s e s s ssee s s s sses e E e s RE e n et s s ren (8,000,638)
B AMIOTHIZATION. ...ttt E bR SRR R R AR E R R 0
7. Adjustment to the book/adjusted carrying value of hedge item 0
8. Total foreign exchange change in DOOK/AdUSIE CAMTYING VAIUE...........cccveuiuiieiiiiiieiieie sttt bbbt bbb s st s bbb bbb en (1,316,182)
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 64 7+ 8)..uevereiirieisrseeecse sttt sttt (551,904)
10, DEAUCE NONAAMIEA BSSELS. ... cvureueeueeueerireiereie ittt bbb E bbb £ £ 8 e£R2 bR 2E R £ AR £ bR E bbb bbbt 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......c.ciiuiireieiiiiisieieisire ettt sttt bbb b sae bt s b a bbb ss st s st st en e (551,904)
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI)..........cveuiuiueireisieiieiseisesssiessessstessessessssssse s sssssssessessssesse s sssse st ssessssessessssssessesssssssassessssnses 17,387
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColuMN)............cccveevcveeereeeveiieeseeceeee e 0
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cc.cceeunee. 0
3.12 Section 1, Column 15, PriOr YEar.......ccvveeverrrreeereersrereereesesesseseesens 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cccceuee.... 18,237
3.14 Section 1, Column 18, Prior YEar..........ccceuevrreeierrereeieieessieseienns 17,387 850 850
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cc.ccuee... 0
3.22 Section 1, Column 17, PriOr YEAI........cccvcveeverrrrereiseieseseesesisse s 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccocueeee. 0
3.24 Section 1, Column 19, Prior YEar...........ccccoeeveevrrieveerieesieeeesenes 0 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......uieieieeeieiiiteie ittt et ettt b8 £ 8288212 E £ £ 4R b bbb bbbt 850
4.1 Cumulative variation margin on terminated contracts during the year.............c.cccooeeviveiiienicccsicins (340,950)
42 Less:
421 Amount used to adjust basis of hedged item..........ccccvvveviereinnnne 0
4.22  AMOUNE FECOGNIZEM.......cverererrerereireeineiseissessseseese s ssesssnssnenas (340,950) (340,950)
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).......ocoiiiiieiieieieiieie ettt ettt s st s et s b8 1288 s8R s bbbt 0
5. Dispositions gains (losses) on contracts terminated in prior year:
51 Total gain (loss) recognized for termiNAtIONS IN PrIOT YT .......ccveiiuiiriieiieiiisse ettt bbbt b bbb s bbbt s b st 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOF YEAT...........c.ru ittt 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 4.3 = 5.1 = 5.2)....ccieiieieeisieiee bbbt 18,237
7. DEAUCE NONAAMILIEA @SSELS........cueiiiieeiiiieisiee ettt sttt s e st s e s s s s s e s b2 e s b s e s bR b2 e s s s b b s e h s st s s bt s e b st es s s st s et s e 0
8. Statement value at end of current period (LINE 6 MINUS LINE 7)........c.cuiuiiieiiiiiiieiesciese sttt ss bbb s bbb s sttt bbbt enis 18,237
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Sch.DB -Pt.C -Sn. 1
NONE

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

QSI05, QSI106



Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ...ttt ettt s s sttt s s s st snaas (551,904)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cccoceeuvievcrrereverecrricinnns 18,237
3. TOtAl (LINE 1 PIUS LINE 2)...vuvuieerireereiieeeieisessesessisessessssssseessessess s st esssss s st ass st ssessess s ssessessassesessessasssessessassessessessasssssessassanssesssssessessansnssessessnssssessssnssnssnes (533,666)
4. PartD, SECHON 1, COIUMN B ...ttt st s bbb et et banen 18,237
5. PartD, SECHON 1, COIUMN B........ooevuevieeieicteiceet ettt ettt bbb bbbttt n s e senaaen (551,904)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cvueveririerieieiiesissesiseissssssessssessessss s ssessssssessessessesssessessesssessesssssssssassosssessessessassssssessassssssessessasssssessessassssssessassansssssessssanes 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........oovivieeicicteie ettt st a ettt s bt st s st s s b saneen (551,904)
8. Part B, SECHON 1, COIUMN 13........oiiieieiireeicei ettt 18,237
9. TOAI (LINE 7 PIUS LINE 8).....viviveiiiiietsietciei ettt sttt bbb b a s s bt bt s b s A4 s A4 bR b b s b bR b b A b d b s bbb b s bt s Rttt bt st et n s (533,666)
10. Part D, SECtion 1, COIUMN B.........couiiiiiiiiiii s 18,237
11, Part D, SECHON 1, COIUMN ..ottt ettt a st s st e ettt s et n s sareaes (551,904)
12, Total (Line 9 MiNUS LINE 10 MINUS LINE T1)....uiuiiiieieieiiisieiesseseiset sttt s8££t s8Rkt n b 0

Potential Exposure Check

13, Part A, SECton 1, COUMN 21........oiiiii bbb 303,750
14, Part B, SEction 1, COUMN 20........c.cuuiiiiiii bbb 10,500
15, Part D, SECtioN 1, COIUMN 1. 314,250
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15)....cuciuiiiiriieiieieisiieieisstesseist sttt ettt s st £ ke s s8R s b s bbbt 0

Qsl07



Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvrurieerireeeieireineise ettt ssesssessessesens | essessssssesssssessssesessesssssssssessnes 86,176,335 | ovorvreeereeireerecnereeeeeeeeeens 38,408,608

2. Cost of cash €QUIVAIENES ACQUIME............cceveeieiiieeieeieisces ettt sae s ssessesnsens | sisbessesessssssssssssssasses st estesesas 60,140,980 | ..ocvovvvrerviereercesieeseeins 122,433,075

3. ACCTUAI OF BISCOUNL. ...ttt | bbbttt bbb O O 0

4. Unrealized valuation INCTEASE (AECIBASE)..........ccevuevevieeieriiseeees et sssssse st ses s bes s ssesss st assesnsas | essesssssssessesssassesessssessessssssssssessesstasssas 0 [ oo 0

5. Total Gain (I0SS) ON QISPOSAIS. ......c.crvurerrerrirrerrisrisieiesiesssssse s ss st s st ss s st st sessessensnssnsss | sbsesssssosssnssessessassnssessanssssnssansnssnssessnens 0 | e e 0

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUM...........ceiiiciiicte ettt bbb s b ss bt ssnaens | sbessssesssissesessstesessssesessseses st s s st ssnseeas 0 [ oo 0

8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE.............ccceveuieeieeieieiesieecteee s ssisseesns | coeveessssessesessessesas s ssssssesssssssesees s sessesans 0 [ oo 0

9. Deduct current year's other-than-temporary impairment rECOGNIZET...........cvuieuiiirireiiieiciee e | ctereieissiseressr s st esssebesssesessnaebenssaeeas 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccevvvvivrinrinrineneinnes | v 49,909,901 | oo 66,176,335
11. Deduct total nonadmitted @MOUNES. ..o | bbb 0 ] s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iiiiieiiiiierieiisieserisrssesssessessssssesssssssessases | sossessesssssssssessessssassessessnsessasas 49,909,901 | v 66,176,335

QSI108
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Office Building, Land, and Improvement; . | St. Louis... .. [MO.. | 11/30/1999.... | Worldwide Building, St. LOUIS............ccoorveriiiiiriniiiniiniiciies s 0 0 0. 248,914
Building, Land, and IMProVEMENLS. ..ot nnees Charleston..........coovverenieninenns SC... | 05/01/2002.... | Charleston Harbor Resort and Marina.............ceveeeeriereceienerneneieeeeneeseeees 0 0 . 0. 752,607
Building, Land, and IMProVEMENLS.............coceieiiiiiiiriieieieeseie st snes Stevensville .| MD.. [ 05/11/2005.... | Bay Bridge Marina............cccoeueururiurireieinsinieiesiee s esenes 0 0 . 0f. ...11,619
Building, Land, and IMProVEMENLS. ........c. e snses Whitefield .. 1 06/02/2005.... | Mountain View Grand ReSOM LLC..........ocoiiiiiieiei et 0 0] .. 0 272,691
0199999, TOAIS.....1veeeeies etk EEE R LR LR E e L eEEE oLk feEfeEEEEoEEEE oL eEEEE oL L oL LA L eLE L eEEEfoLEEEeLEEEeEEE L eEEE L hoEEEeELEE1eL fhkfeLEEfeEEEEeLEEE L L eEEEE L EE L LA EEE Lk 0 (O 0 1,285,831
0399999, TOAIS. ... Seae L1 Leee L 0 0. 0 1,285,831
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,

Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and

Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses

Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

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

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3
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... o | LINCOINSIIIE. ...ttt IL 01/28/2016.... B.2T3 | oo 0 [ s 4,617,227 27,700,000
Miami Beach Marina MIBMIL s FL 08/28/2017.... | .... 5.000 | .eveurereirnereesreise et 19,997,334 | oo s 0 | oo 38,080,029
Miami Beach Marina Future. IVBMI. s FLu i | 08/28/2017.... | ccvoovrernnes 5.000 20,002,866 | .ooeeurireiienii s 0 38,090,199
0599999. Total - Mortgages in Good Standing - Commercial Morgages = All ONET.... ...ttt ebssansees et ses st e s st ensensseena XXX i | et 40,000,000 |........ e B1T227 [ e 103,870,228
0899999. Total - Mortgages in Good Standing XXX 40,000,000 | ..o 4,617,227 | oo s 103,870,228
3399999. Total Mortgages........ XXX 40,000,000 e B1T,227 | e 103,870,228
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
Miami Beach Marina............. Miami.....ocoovrs I ......... | 11/22/2011.... | 08/28/2017.... 16,508,745 | ...vviviinriiani 0 0 0 0. 0 0] s 16,508,745 | ......... 16,508,745 [ 0 0
0199999. Total - Mortgages ClOSEd DY REPAYMENL. ... ....iiuuiiuiieieiisieieesisseisssis s sebiies | eesaeissesseesssees bbbt e 16,508,745 | .ovviiiiniiiinniand 0 0 0 0. 0 0. 16,508,745 | ......... 16,508,745 [V 0 0
Mortgages With Partial Repayments
Biltmore Hotel.... ... | Coral Gables FL . 08/13/1999.... | 09/12/2017.... ..61,839 0 0 0. 0 0. 61,839 61,839 [V IR 0 0
Chatham Bars Inn . | Cape Cod MA s [ 05/06/2016.... | 09/12/2017.... 137,101 0 0 0. 0 0 137,101 | e 137,101 [V I 0 0
Dixie Terminal Corporation.... | CinCINNGti...........cccovevuriiniicnniiciinnieciisnicsnieesessieesnenennes | OHeciiciiiis [ 12/30/2008.... | 09/25/2017.... 280,732 | i, 0 0 0 0. 0 0. 80,732 80,732 0 | o 0 0
Embassy Suites New Orleans| New Orleans............cocveeeeveneenneenernerinererneenensssesernssins | B [ v 10/25/2012.... | 09/12/2017.... | . 5,064,850 | .....covrrerrrrireninnd 0 0 0 0. 0 0 5,064,850 5,064,850 [V TN 0 0
Franklin Marriot Cool Springs | Franklin..............cccccociiiiiciiininccicescsesssiesiis TN | e 09/24/2014.... | 09/12/2017.... ..98,433 0 0 0. 0 0. 98,433 98,433 [V PR 0 0
Highland Dallas.. ] DAMIES. e X .112/18/2015.... | 09/12/2017.... ..36,539 0 0 0. 0 0. 36,539 36,539 [V IO 0 0
McHenry Row.... cee | BAIIMOTE.....oooe MD.vvn | e 06/29/2012.... | 09/12/2017.... ..66,646 0 0 0. 0 0. 66,646 66,646 [V IR 0 0
One East Fourth Inc.............. CINCINNGL ... vvvvverrereiriee et OH..oovvvvvvnes [ e 12/30/2008.... | 09/25/2017.... 251,468 | ...oovvvrciennd 0 0 0 0. 0 0 251,468 | .............. 251,468 [V IO 0 0
Palomar Common: .| Carlsbad...........cocooeverieniieeereniien CA.ovvvvne [ v 10/17/2013.... | 09/12/2017.... 239,276 | s 0 0 0 0. 0 0 39,276 [0 IO 0 0
Xactware Office Building....... Lehiuiriciinissnnsssnssssnssnnsnsnssessnsssenees | U T [ 02/24/2014.... 1 09/12/2017.... ..61,495 0 0 0. 0 0 61,495 O IR 0 0
0299999. Total - Mortgages With Partial Repayments. 5,898,381 0 0 0 ... 0 0 5,898,381 (1 N 0 0
0599999. Total MOMGAGES. ............rvvrverriecrieriierierirsriieiien 22,407,127 0 0 0. 0 0 22,407,126 [V [ 0 0
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
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 |Cincinnati ....................................... | OH... | Global Premier Finance ComPany...........ovv e esssessssnsssenaees 02/01/1999.... 0 (] P 1,916,151 0
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.......... oo (L [ 1,916,151 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 O|ExWorks Capital Fund Il Parallel Vehicle, LP........ . | Chicago ExWorks Capital Fund Il Parallel Vehicle, LP...........cccooiernnneeeeceeees 06/22/2017.... 0 13,500,000 0
000000 00 O/ Industrial Piping Inc Charlotte .| Industrial Piping Inc 12/01/2016.... 0 106 0
000000 00 O|Monarch Capital Partners Ill, L.P . | New York.. .| Monarch Capital Partners [, L.P..........coreirnreesee e 01/12/2015.... 0 .353,776 0
000000 00 O|NB Private Equity Credit Opportunities Fund LP.... New York .| NB Private Equity Credit Opportunities FUNA LP...........c.coorrriinenninreinneiesisninnens 06/07/2017.... 0 0
000000 00 0] Vida Insurance Credit Opportunity Fund II, LP.... Austin . ... | Vida Insurance Credit Opportunity Fund II, LP.. 08/02/2017.... |. 1,377,769 0
000000 00 0] Yukon Capital Partners Il L.P........ et .| Minneapoli MN... [ Yukon Capital Partners Il L.P..........coceiiiriiinieiseessesssseesssssssssssesssssensessenes 07/17/2014.... 0 .168,014 0
000000 00 O[Yukon Capital Partners Ill L.P....... s . | Minneapoli MN... | Yukon Capital Partners 1 L.P.........cooiiioiiiieieie st 07/18/2017.... 235,551 .249,565 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........couiveriiiniiniiniiniinins ovevieississsssississsssssssssssssnsesenes 1,613,320 .17,101,118 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Opportunities Fund, LP Greenwich . . | A&M Capital Opportunities FUNd, LP ..........c.ccccvmimiiierineineeesissinnii 10/21/2016.... 0 .361,915 0
000000 00 0O|AMMC CLO 21 UBS WAREHOUSE George Town. CYM. | UBS Securities LLC.. 07/10/2017.... | . ..21,623,895 1,750,000 0
000000 00 O |Arclight Energy Partners FUnd VI, LP........cccociiviiiinininccseecsesseeenes Boston . | Arclight Energy Partners FUNd VI, LP..........ccooiiiiniiiccse e 08/04/2015.... .501,940 0
000000 00 O|Bridge Growth Partners L.P..........ccoooruririrernrnencniresesceeeieeens New York . | Bridge Growth Partners L.P.......ccccccoovrrinnnincene 07/15/2014.... 0
000000 00 0 |Bridge Growth Partners- Accedian Holdings, LLC............ccouvmiiniininrieinnsinsissenens New York.. .| Bridge Growth Partners- Accedian Holdings, LLC 05/19/2017.... 0
000000 00 O |Bridge Growth Partners- Aggregator, LLC............. .| New York.. . | Bridge Growth Partners- Aggregator, LLC...........coovriircnineeseseeese e 09/29/2017.... | covvevereennes 3 0
000000 00 0|Cincy Tech Fund IV, LLC.......ccoovviiimriniiririricicenireiiens Cincinnati . | Cincy Tech Fund IV, LLC.......ccovvvvvvinriverinciiens 03/18/2016.... 1 0
000000 00 O|Cintrifuse Syndicate FUNd I, LLC.........ccoorinriierereeicineirisee e Cincinnati . | Cintrifuse Syndicate Fund |, LLC.......... 04/29/2013.... 1 0 0
000000 00 O|Cintrifuse Syndicate Fund Il, LLC...... Cincinnati . | Cintrifuse Syndicate Fund Il, LLC 09/18/2017.... | ccvvervrrae LI R 1,299 | oo 0 0
000000 00 OEnergy Impact FUNA LP..........ccccooviuniinieirireencreineseieceee s New York .| Energy Impact FUNd LP..........cooeuiiriniesenesereeieene 05/19/2017.... (0 I 0 ....51,485 0
000000 00 0|Greenspring Opportunities VIII LP.... OWings Mills.........coeveevirnriiiniianes MD... | Greenspring Opportunities VI LP............ccc.oviieriiiiminicinesseissssiesiesienes 07/14/2017.... (U 43,255 | i 0 0
000000 00 O [Gryphon Partners IV, L.P.........cooiiirrireeieineineieieeeeseissse e esesssssssesssssssesses San Francisco.........ccoeuveereereenereennes CA.... [ Gryphon Partners IV, L.P........cocoeeririreneneeieereeseseeeeeseeseseeseeeeees 12/06/2016.... I — 0 317,970 0
000000 00 O|Medley Real D (AnNUity) LLC......ccovviriiiiriieriiseieriiseiesicsi e ensnes New York .| Medley Real D (AnnUity) LLC........oovvvreriiiericseceseeeesieeines 03/21/2016.... 3 (VI 7,650 0
000000 00 O|NB Secondary Opportunities Fund IIl L.P. . New York .| NB Secondary Opportunities Fund Il L.P. .........cccoororiireencerees 05/23/2013.... 3 0 .857,500 0
000000 00 O|NB Strategic Co-Investment Partners Il L.P. ........ccccccovieree New York .| NB Strategic Co-Investment Partners Il L.P. ..... 10/01/2012.... KT — 0 ....10,078 0
000000 00 O|NB Strategic Co-Investment Partners Ill L.P. ....... . | New York.. .| NB Strategic Co-Investment Partners Il L.P. ........cccccoerirnrncrnrerescnceeees 01/28/2016.... 3 0 113,352 0
000000 00 0| OVIP, L.Puccioiiiiiiiceiisiss et Cincinnati.. . CLOVIP, LPeii i 07/27/2017 ... | covvoererec 0 | oo 183,750 | o 0 0
000000 00 0| SNOW, Phipps, L.P. ...t WilMINGEON. ... | SNOW, PRIPPS, L.P. oot 02/06/2007.... 3| s 0 ....27,331 0
000000 00 0|Snow, Phipps I, L.P. ..ccoeiiriierinciericenns . | Wilmington.... .| Snow, Phipps II, L.P. ... 01/08/2010.... 3 0 102,263 0
000000 00 0|Snow, Phipps Il L.P. ...ccvveeriiereiricries .| Wilmington.... .| Snow, Phipps IlI, L.P. .. 06/08/2016.... 3 0 563,315 0
000000 00 O|Solamere Capital Fund II, LP ...... | BOStON oo . | Solamere Capital FUNG I, LP .........ciiiiiiiiriiceses e 08/19/2013.... 3| e 0 ....52,500 0
000000 00 O Tritium Partners, LLC.......cccoiiiiiiiinisiissni s ensnes AUSEIN. .| Tritium Partners, LLC........oiiiiiissi s 06/26/2015.... 3 0 .256,592 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - UNGffillAted. ... ittt sensssnsssnssnnnissnseensenssennsnnies | coennennnenso 0892, 199 | i 6,348,636 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|Park Meadows CO Investors, LLC...........cccccemeuerrcrereeicreeiceereieeiae Denver. . | Park Meadows CO Investors, LLC.............cccccu... 02/28/2017.... 0 0 ....38,395 0
000000 00 O|PRCP-Arcadia Partners, LP...........cccovuerniiniininnineieiseeieiseeeeieeins Seattle . | PRCP-Arcadia Partners, LP..........ccccccvevrerninieeccineenns 10/26/2016.... 0 0 .102,400 0
000000 00 O|PRCP-Avondale Partners, LP.........c.ccccoieimieinicieeiecceeeceeseeeeeens Phoenix . | PRCP-Avondale Partners, LP...........ccccocoevvvvcrevecnnee. 09/23/2016.... (1 I 0 .166,800 0
000000 00 O|PRCP-CS Partners II, LP................ Colorado Springs . | PRCP-CS Partners II, LP. 09/15/2017.... 0 200,000 | .o 0 0
000000 00 0|PRCP-Phoenix Ill Partners, LP Phoenix . . . | PRCP-Phoenix Il Partners, LP 08/03/2017.... | ccvvouerernc 0 1,947,940 | ..ccooovvvennee. 14,339,523 0
000000 00 0| Righetti RANCH, L.P......c.coiiiiiniiieriirisiiese e San Luis ObISPO.........c..everrerrrinns .| Righetti RANCH, L.P.........viriiiiniiieni e 06/26/2015.... (V1 R 0 ....87,083 0
000000 00 0| TRG SOUtGAtE, L.P. ...t Dallas.......ceririeiieiieriersienians TX.... | TRG Southgate, L.P.....ccoviiiiiiiiiiiesiseiissnissieni s ssssensssssssnsenes 11/09/2016.... 0 0 .389,707 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REal ESAtE = UNGFfIIAIE. .........iuiiiriirisiisisiisiisiisiie avtisissssssessasesesessssesassssssessass st ess s sttt a8 888848288ttt s ettt 2,147,940 | oo 15,123,908 0




Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

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

1'€030

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
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

000000 00 0|R4 Housing Partners IV, L.P.......cccciiniiiniinisissesnsines New York | NY.... | R4 Housing Partners [V, L.P......cccccocvniiniinni 10/01/2015.... 0| o (U T 2,016,637 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated... 0 2,016,637 0
4499999. Subtotal - Unaffiliated . OO OO PO OO PO PO PO PP PSP PP PP PP PO PP PRSP 28,613,459 | .iooviiininn 40,590,299 0
4599999, SUDHOLAL = AFFIIBEY. ... cerereesers stttk R e SeE14£E8 4L LR 4L LA E 1884 A AR AR R AR bR 4eEE LA R R bRt (V] 1,916,151 0
4899999, TORAIS........ovvorerresreesrieese et eees etk E R e ekeeeR LR E e et ee ke n e LReeehe et ..28,613,459 ..42,506,450 0

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| 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 | inBJ/A.C.V. Change in | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instr ts - Affiliated

000000 00 0] Global Premier Finance Company LOC... . |Cincinnatim. . |OHA | Distribution 02/01/1999 | 09/22/2017 0 0 0 .739,000 228,151
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated 0] e 0 0 |0 [0 [0 ] 739,000 ) 739,000 .228,151
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 O|NB Private Equity Credit Opportunities Fund LP.......... | New York. NY.. | NB Private Equity Credit Opportunities Fund LP. [ 06/07/2017 |09/14/2017 24,837 0. 0 0

000000 00 0] Vida Opportunity Fund, L.P.......ccccccovsiinniinniins . i ... | TX.. | Correction from prior quarter.............cccccovnniiaas 12/05/2016 | 09/30/2017 | ........... (86,876) 0 | 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated. RSSO [ESSTRRN (62,039) 0] 0 (]
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O[A&M Capital Opportunities Fund, LP ..........c.ccccovunnnee. Greenwich............. CT.. | A&M Capital Opportunities Fund, LP .................. 10/21/2016 |09/08/2017 | .......... 105,278 0| e 0 {0

000000 00 0|Arclight Energy Partners Fund VI, LP.. . | Boston . | MA. | Arclight Energy Partners Fund VI, LP. .. | 08/04/2015 |09/28/2017 236,452 0] 0 0

000000 00 O |Cintrifuse Syndicate Fund I, LLC.. . | Cincinnati OH. | Cintrifuse Syndicate Fund I, LLC .| 04/29/2013 |09/25/2017 3,836 0 0 0

000000 00 O|DESRIVI,LLC . | New York.... .|NY.. | Correction from prior quarter. .. | 12/17/2014 | 09/30/2017 0 0

000000 00 O |Energy Impact Fund LP New York.... .|NY.. | Correction from prior quarter.. .105/19/2017 | 09/30/2017 0 0 ....4,030

000000 00 0|L-A Saturn Acquisition, L.P.........ccccoeerernverneirnerirnninnns Philadelphia PA.. |L-A Saturn Acquisition, L.P. 01/16/2015 |07/19/2017 .0 .0 142,231

000000 00 0 |Medley Credit Opportunity Delaware Fund, L. New York.... ...|NY.. [ Medley Credit Opportunity Delaware Fund, L.P... | 07/15/2016 |08/30/2017 0 0

000000 00 0|NB Secondary Opportunities Fund Il L.P. .. . | New York.... .|NY.. | NB Secondary Opportunities Fund Il L.P. .......... | 05/23/2013 | 09/28/2017 0 0

000000 00 O|NB Strategic Co-Investment Partners Il L.P. . | New York NY.. | NB Strategic Co-Investment Partners Il L.P. . 10/01/2012 | 09/26/2017 0 0 .109,006

000000 00 0]Snow, Phipps, L.P. ....ccccoovvvumrimrinriiriinnns Wilmington.. ..| DE.. | Snow, Phipps, L.P. ...ccoveirriciniiieris 02/06/2007 |08/15/2017 | .......... 0 0 | o0 [0 | 0 | 170,298 | 170,298

000000 00 0|Snow, Phipps I, L.P. ........... Wilmington.. ...| DE.. | Snow, Phipps II, L.P. ............. . |01/08/2010 | 08/15/2017 336,495 0 0 0 [ ecvveeriiennenns0 [0 {0 | 0. 336,495 | 336,495

000000 00 0|Solamere Capital Fund I, LP .. Boston ... |MA. | Solamere Capital Fund II, LP .. [10/15/2013 | 09/14/2017 | .......... 103,819 | oo 0 | o0 [ 0 | om0 [0 |0 | 103,819 | e 103,819

000000 00 0|Solamere Capital Fund lI-A, LP .........cocovvrrvirirerienns Boston ..o MA. | Solamere Capital Fund II-A, LP .......ccccovvrverinnns 12/06/2013 | 09/14/2017 | .......... 122,680 0 0 [ o0 [ | eviiiiinnnl0 | 122,680 | e 122,680

000000 00 O Vida Longevity Fund, LP.........ccccooivnrnrniriinrnarniannns Austin........c.ccooenene TX.. | Correction from prior quarter............ccccoccoeernenns 04/01/2015 | 09/30/2017 | ......... (166,114) | ..o {0 [ | I S 0 [0 0 [0 | (166,114) | e (166,114) | ..
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. [P ISR 1,844,321 0 0 0 |0 [0 0 ] 1000 1,844,321 | 1,844,321
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 0] L-A Laramar Urban Neighborhood Fund, L.P............. [ Philadelphia.......... | PA. | L-A Laramar Urban Neighborhood Fund, L.P..... | 10/15/2015 | 09/20/2017 | 21216 | 0] 0 0 0] 0 0 21216 | 0021216 | o 0] 0 0 0
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB.JA.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State|  Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............coooovriiniinininnnee 21,216 0] 0 01... 0 (L] 0] e, 21,216 | .......... 21,216 | oo (U] (U OO | I I 0
4499999. Subtotal - UNAffiliated...........rrveeciie e e | oo 1,803,498 w0 ] 0 0. 0 {0 IR o[ [P 1,803,498 | ... 1,803,498 | .oovooovvceenee0 |0 [0 ] 3,028,043
4599999, SUDLOLAN = AFFIIBEEA. ... e | anniiia 739,000 O 0 0]... 0 {0 [P o I PO 739,000 | ........ 739,000 | o0 |0 0 | i 228,151
4899999, TOAIS. ...tk EffEEE SRRt | e 2,542,498 20 ] 0 0]... 0 (0 [P I [P 2,542,498 | ... 2,542,498 | o0 | | 0| 3,256,194
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

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.

912828 V5 6 |U.S. TREASURY NOTES 1.125 01/31/2019 | 09/22/2017........ CITIGROUP.... it | sesenesen st 109,639 110,000 | oo 188 1

0599999.  Total - BONAS = U.S. GOVEIMMENL..........c..ooviviiiveieiieiteeeieiteteeeteteteeteteteseetetesesaeteeeseesesesastesesssaets  etessetesasessseessssesesasassesessesesesassesesssesesssseseseseesseessssesesesassesaesesesesessesasasseeesessesesesssseses s sesesassssesssesetesassesasssesesesassesans | eassesessssesessessessssssesesesassasssssesesansesans 109,639 110,000 | coovvecieieecceeeeeeee 188 |............ 0.
Bonds - U.S. Special R e and Special A

56052F HW 8 |ME HSG AUTH MTG D-1 3.50 11/15/2037. 07/20/2017. BARCLAYS CAPITAL.......cvuiviiiririniirisrierssinsiesississsesississssssensssssesesssseenss | nesseensssssssessnsssessessssesnssesssssessesns | eonesnenensnsssenssssensesenenerss,000,000 | wviicniscinncnniennnn5,000,000 | oo 0 |1FE

57587A VM 7 |MA HSG FIN AGY 187 3.25 12/01/2032 07/20/2017........ [MORGAN STANLEY......ccosiuirimrimirinirerienisesnssisssesiessssssesssssssssssssnenis | nevenesssssssssessessssessnssssssnssnssensns | sovessesessnssssessessersrerss 899,000 | vivvverirerineenerineennnensrsne3,858,000 | coviveuiveneiieiieceneeisseserissssenienns 0 |1FE

57587A VN 5 |MAHSG FIN AGY 187 3.55 12/01/2037 07/20/2017. MORGAN STANLEY ...ttt enseniens | resissasssesiesssss et seenis ..5,000,000 | .o ,000,000 | i 0 |1FE

64972C  P6 4 |NYC HSG DEV CORP E-2 3.35 11/01/2036........ 09/28/2017........ CITIGROUP......oteitieti et sssenias | sesesies st seee 2,000,000 2,000,000 | .oovoeeiererieinee s 0 [1FE

658909 NG 7 |ND HSG FIN AGY D 3.45 07/01/2037.......ocvvireriririniireriniieeinsieissiesesissiesissssssssinens. | oersesnsenenes 08/17/2017........ RBC CAPITAL MARKETS.......ooituiitireriiisesesiesissssie st ess e ssessesses | etesesssissssesss e ssse s en s sssssienses | esbseesesssessssssssessssesessssanes 3,500,000 | ..o 3,500,000 | .ooveriiereriiee s 0 [1FE

67756Q  WE 3 |OH HSG FIN AGY D 3.40 09/01/2037.......cctuumimiiiiniiiiniisississsisenssenesesssssessssssnsenas 09/07/2017........ CITIGROUP.. ..ottt | tab bbbt 2,000,000 2,000,000 | ..o 0 [1FE

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENLS...........cveiiiiuieteriereieiesstsiaties  eostessesssssssassessessssassessassessssassessesssssssassessesasssssessessesassassessesssssssessessesassessessessesassessesasssssessessesassessessessesassassessesansessess | stsetasssssessessesassessessessnsassassessssansessessns | soessessessssossessessssssansessens 21,355,000 ...21,355,000
Bonds - Industrial and Mi:

001748  AF 9 | AMMC 2014-14A B2L1 CLO MEZ FLT 07/25/29....... 07/10/2017........ MITSUBISHL. ..ottt | ebbebass s 150,000 150,000 | cooveereeererieienieesriereeeeeneenes 0 [3AM

001748  AH 5 |AMMC 2014-14A B2L2 CLO MEZ FLT 07/25/29....... 07/10/2017........ MITSUBISHI ..ot enes | seresesetes s ss et sniens 143,250 150,000 | cooveoiririreees 0 [1AM

00175L  AG 7 | AMMC 2014-14A A1LR CLO SSNR FLT 07/25/29. 07/10/2017. MITSUBISHL. ..ottt esiees | reesebeeb bbbt enies | erbstesensebs s st 3,112,000 | .o 3,112,000 | oo 0 [1FE

00175L  AJ 1 |AMMC 2014-14A A2LR CLO MEZ FLT 07/25/29, 07/10/2017........ |MITSUBISHI.................. 622,000 622,000 | ..o 0 |1FE

00175L AL 6 | AMMC 2014-14A A3LR CLO MEZ FLT 07/25/29. 07/10/2017. MITSUBISHL. ..ottt 249,000 249,000 [ ..cooveiiieiriereeeer e 0 [1FE

00175L AN 2 | AMMC 2014-14A B1LR CLO MEZ FLT 07/25/29 07/10/2017........ MITSUBISHI ..ottt enes | seresesetes et 286,000 286,000 [ ..o 0 [2AM

00176B  AH 6 |AMMC CLO 2013-13A B2L1 MEZ FLT 07/24/29....... 07/01/2017........ MITSUBISHL. ..ottt enes | esiebns bbb 107,250 110,000 | cooveoeeererieieeieeeeere e 0 [2AM

001768 AK 9 |AMMC CLO 2013-13A B2L2 MEZ FLT 07/29........ 07/01/2017 MITSUBISHL ..ot 110,000 110,000 | oo 0 [3AM

001768  AM 5 | AMMC CLO 2013-13A B3LR MEZ FLT 07/29. 07/01/2017........|MITSUBISHI.................. 101,200 110,000 | oo 0 [1AM

00176D AG 4 |AMMC CLO 2013-13A A1LR SSNR FLT 07/29.... 07/01/2017........ MITSUBISHL. ..ottt snsenes 2,599,000 2,599,000 | ..o 0 [1FE

00176D  AJ 8 |AMMC CLO 2013-13A A2LR MEZ FLT 07/29 07/01/2017........ MITSUBISHL. ..ottt enes | esbesars bbb 525,000 525,000 [ ..oooverirreirierinieee i 0 [1FE

00176D AL 3 |AMMC CLO 2013-13A A3LR MEZ FLT 07/29 07/01/2017........ MITSUBISHL. ..ottt | esbsbsss s bbb 215,000 215,000 [ ..ooveoriii e 0 [1FE

00176D AN 9 |AMMC CLO 2013-13A B1LR MEZ FLT 07/29 07/01/2017........ MITSUBISHL. ..ottt | essesanss et 257,000 257,000 [ ..o 0 [2AM

005055 ~ ZZ 4 | ACCRUENT LLC TL L+475 07/28/2023........c.covuirrnririrniieinsisesssissesesssesssssssessssessnens 07/28/2017........ Private PIaCEMENT.........c.oiiiciiciici i | e 995,639 | ..o 1,017,752 | oo 0 |3FE

005065 ZZ 3 |ACCRUENT LLC DDTL L+375 07/28/2023......... 08/07/2017........ PrVate PIACEMENT........... v | esbessss st 402,123 406,065 | ....oooverriricierieee e 0 |3FE

059666 ZZ 3 |BAKEMARKHOLDINGS TL L+525 08/17/2023......... 08/17/2017........ PrVAtE PIACEMENT........cvriviieieisieiie bbb | esbsbss bbb 792,349 816,855 | ..ovvvviiverieiseieesen e 0 |3FE

07384D  AB 8 |BELKINC TL B 1L L+475 12/10/2022..........ccoovurererirrrireicrerirerissiseesiesissesessesseenenens 08/09/2017........ MORGAN STANLEY ...ttt ssessessesseniens. | resissssssesssesssssessesss s ssessesseseessnes 417,600 500,000 [ ..coovererereirierierieeeeeeneereeeene 0 |4FE

07384D  AB 8 |BELKINC TL B 1L L+475 12/10/2022.........cc0cvvureriiiririieriseireeississessisesssssessesissienens 08/11/2017........ MORGAN STANLEY ...ttt ssssstens | esssssssesssessss st sensss 417,500 500,000 | ..o 0 |4FE

16282F  AC 5 | CATALINA MARKETING TL B L+350 04/09/2021.... 08/24/2017........ Private PIACEMENL...........cvuieieieieeie e | essesnss e . 430,000 . 500,000 [ ..oovererreirierineiereeeeee e 0 4FE

200250 ZZ 4 |COMMAND ALKON TL L+500 08/21/2023.......... 09/01/2017........ Private PIaCEMENL.........c.iiiiiieiciiic et | bbb | eeiebte e 1,232,749 | oo 1,250,000 | oo 0 |3FE

22284H  AC 7 |COV 2017-1A B CLO MEZ FLT 10/15/2029........ocoveerieiernienrirerinerseiseiesssieienienine 08/09/2017........ WELLS FARGO BROKERAGE SERVICES..........oceiiiriineiererineierissineenes [ roveinsiesississsessesssssesesisssessesssssenens 1,000,000 | oo 1,000,000 | .ooovonerriieeeeeeee e 0 [1FE

245333  ZZ 5 |DECOPAC INC L+4.25 09/26/2024 AR. 09/29/2017........ PrVAtE PIACEMENL........couiviiiiiircieii it | esbebss bbb ..1,224,732 1,250,000 [ ..o 0 |3FE

288522  AA 3 |ELLINGTON FINANCIAL 5.25 09/01/2022 08/15/2017........ SANDLER & O'NEIL PARTNERS... s | e | e 10,000,000 | ..oooverrerereierierienieeies 10,000,000 | c.ovoeeererrierreieeesreeeeeeeeenes 0 [1FE

333333  ZZ 8 |ECCRINE SYS CONV 8.00 12/10/2018........ccoeriirrrriirerineirerisisesssiesissisessssseessnsenes 09/08/2017........ PrVAte PIACEMENL........cvuiviiiirisieiicieei s | esbsbss bbb 300,000 300,000 [ ..cvrvinirirrierieieees e 0 (42

357666 ZZ 2 |FRONTLINE TECH L+650 09/15/2023 AR 09/18/2017........ Private PIACEMENT...........cvuiiiiiieicere i | esiesns s 991,336 | oo 1,045,082 | ..o 0 |3FE

360444 ZZ 9 |FWRHOLDING CORP L+600 08/25/2023............ 08/21/2017........ PrVAtE PIACEMENL........cvriviiiiricieiiciiee s | esbsbss bbb 647,752 670,203 | ..o 0 |3FE

375222  ZZ 2 | GLOBAL FRANCHISE GRP L+575 12/18/2019 AR.......cooeveiiririiirineierseeriserreisenns 09/15/2017........ Private Placement... O OSSO PR 1,068,285 | ..o 1,079,076 | covooeceeere e 0 |3FE

48274W  AE 7 |KVK 2016-1A D CLO MEZ FLT 01/15/2029 07/01/2017........ BANC OF AMERICA SECURITIES........cooiiiiiiieiieieieinsieieiesseieissssssessssesssses | essesseisssssessssssssssssse e sssssssessessssansesss | sssessssssssssessesssssssesssssesssensessessssssns 0 [ e [0 OO 217 | 3AM..coes

523278  ZZ 5 |LECTRUS CORP 8.00 9/29/2017.........cooeviirriiriieriseieeieieeiseiesisissessssessssiessssienens 07/01/2017........ CapitaliZed INTEESL..........urieiiciriic e | e eee 1,352 | ... 1,352 | oo 0 (4Z

523278  ZZ 5 |LECTRUS CORP 8.00 9/29/2017......c.cceumiriirmiriiereriniiisieiessseiesisissssessesssssessesisens 08/01/2017........ CapItAliZEA INTEIESL.... ... enes | ceseeie st 1,406 | ..... 106 | oo 0 |42

523278  ZZ 5 |LECTRUS CORP 8.00 9/29/2017.........cvvuummrirerirrerriririiiesinsrieseesssenssssssssseesssesisenes 09/01/2017........ CaPItaliZEA INETESE.......oouvirririii bbb enes | rteb bbb 1,416 | ... 1416 [ oo 0 |42

523278  ZZ 5 |LECTRUS CORP 8.00 9/29/2017.......c.cvumiriirrriiirerinsiesineiessseiesisissssessesssssessesisens 09/28/2017........ CapItAliZEd INEEIES.... ...t niesenes | cesesier bbbt 1,334 | ..... 1,334 | oo 0 |42

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 07/01/2017........ CaPItAliZEA INETESE.......ooeviriiieei e enes | rtesesbe bbb 29,326 29,298 | ..o 0|6

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 08/01/2017........ Capitalized Interest.. bbb | Shbeb e 30,733 30,703 | oo 0|6

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 09/01/2017........ CaPItAlIZEA INEIESE.......oouverrirceri e enes | rtebses bbbt 31,153 31153 | e 0|6
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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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)
600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022........ . 08/23/2017........ PrVAte PIACEMENL........cou vt | esbebss s 185,642 . 185,642
600323  ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022........ . 09/20/2017........ Prvate PIACEMENL...........cviiireicieiiciere e nins | essesnss e 42,461 42,461
61033R  AA 1 |MCMML 2017-1A A CLO SSNR FLT 04/22/2029 BRSO PTOON C 09/22/2017........ BNP PARIBAS 2,000,000 . 2,000,000
61743Z  ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23 . 08/10/2017........ Private Placement. . 2,177,419 . 2,177,419
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. . 08/25/2017........ Private PlACEMENL..........c.iiiiiiiiciieic s | o 406,452 . 406,452
61743Z  ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23 . 08/31/2017........ Private Placement. 124,839 . 124,839
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. .. 09/01/2017........ Private Placement. 180,000 . 180,000
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. .. 09/19/2017........ Private Placement. 348,387 . 348,387
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. . 09/29/2017. Private Placement. 319,355 . 319,355
636333  ZZ 2 |NATIONAL IPA TL L+550 09/19/2022 e 09/01/2017........ Private Placement. . 638,139 . 647,857
67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26....... . C 09/15/2017........ INATIXIS .ottt | Htes bbbttt | erbte et 1,000,000 | .ooovorreiceeieeeie 1,000,000
67107K AT 3 |OCP 2014-7A A2BR CLO MEZ 3.29 10/20/2026 C 09/15/2017. NATIXIS. ... 400,000 . 400,000
68286# AA 6 |FBI WESTCHESTER CTL A-1 3.61 07/05/2032 .. . 07/05/2017........ Capitalized Interest............ 19,060 19,038
70437Y  AF 8 |PAYLESS INC A1-EXIT L+800 02/10/2022........... . . 08/10/2017........ Exchanged 373,028 . 373,028
70437Y  AG 6 |PAYLESS INC A2-EXIT L+900 08/10/2022 . . 08/10/2017. Exchanged 931,334 . 931,334
704888  ZZ 2 |PDIHOLDINGS TL L+475 08/25/2023.............. SO 08/25/2017........ Private Placement. 998,572 | oo 1,019,185
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021... . 09/30/2017........ Capitalized Interest... ..5,381 | ... 5,381
71755V AB 5 |PAENERGY TL B 1L L+125 04/04/2018.......... O 07/31/2017. Private Placement. 648,853 . 716,965
78411E  AC 2 |SPECIALTYCARE INC TL 1L L+425 09/05/2023...... . 09/06/2017........ Private Placement. . . 609,429 . 625,056
866100 ZZ 6 | SUMMIT COMPANIES L+625 08/31/2022 . 08/30/2017........ Private Placement..........c.couriiiniiiiciicrcne s ..1,866,667 ..1,866,667
92557G  AS 7 |VIBR 2013-2A A2BR CLO MEZ 3.2 07/24/2024.... . 07/13/2017. MORGAN STANLEY .....coovvririierirircirerirenns ..3,000,000 | .. ..3,000,000
936444  ZZ 4 |VISUAL EDGE TECHNOLOGY L+575 08/31/2023.... . 08/31/2017........ Private Placement..........ccviiiiiicce e 880,946 . 902,778
936666 ZZ 2 |VISUAL EDGE TECH DD L+575 08/31/2023 AR s 09/29/2017........ Private PIaCEMENL...........coiiriiereiirierr e 137,500 . 138,889
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33 07/20/2017........ BANC OF AMERICA SECURITIES . certenien | e 1,964,925 | ..o 1,965,539 1FE....
AP2864 87 8 | MASBILLS 0.00 12/22/2020 . . . B 09/26/2017........ OCBC LTD, SINGAPORE....... ittt senssnssnesenes | sesssssesssnssessesssnsssssensesssnssessessssssensenes 78,091 . 106,000 4Z
3899999. Total - Bonds - Industrial and Miscellaneous.............. ettt ettt e et etetet e tebetae | etesesetessesesetetetetatseh et s et et et e seEe s e s ete st s e b ek Lse R et et e b e ket ee R R e R e e d et et LR e Rt e s e R ekt sehe ke e R ek et e b et et e st t et et e b et et ese b et et e ket etsesetens  Liesetetsetetetsset ettt et et et e s et et et et et sreteten SRRSO 47,829,965
8399997, Total - BONAS = PAIt 3.ttt eeEee e . OO OO P OO OO OO OO PP PO PO PO PP . oovenr.09,294,604
8399999, TOAI = BOMAS. ... erittsestesttsersstes s es stk 2884814888888 1eE £ 0o o0t 16 444481 eEE RS eEE4EE e E8 L E L1 EEE LR LR LR E LR LR R LR L L8 LE L E 8L E R L8R LR L E RS E ke E b EieebeeEen e E et e 69,294,604
Preferred Stocks - ial and Mi:
088555  ZC 4 | BIDTELLECT SERIES B-1.....couiveiiiiirriiicienieiseseiesisiessssssesssssesesssssesssssssssssens. | oessssnsesenns 08/25/2017........ Private PIaCEMENt. ..o . 22,963.000 86,743
088577  ZZ 7 |BEXION PHARMACEUTICALS A-1.............. SO 07/01/2017........ Private PIaCEMENL...........c.ireieieeiciei e nisnies | coresssesssseesess e 15,465.780 | coovveveiereiereeeeseeee e 0
088577  ZZ 7 |BEXION PHARMACEUTICALS A-1.............. s 07/21/2017........ Private Placement. 4,400.000 60,000
173333 ZZ 1 |LOSANT IoT INC SERIES A - 08/02/2017........ Private Placement. . . | ..458,645.000 300,000
61775@ 12 9 |MORPHICK INC SERIES A 8.00%. . ..cuururereiiiererississnsssisrsssesesesissesenssnees 07/01/2017........ Private PlaCEMENL. ... ittt | eeeesesssensane s s 2,000,000.000 [ .roveiererinnirini s 0.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous . e eeeerEerie eererseeEeeserseEeesiessersereoesierserisesseiesieriersersrsieriesirsierieiieriiesierieriesieiieeiieriierersecierierieisieriieiesiesiieriesiicseriecsiesiicre  ierersereresiieressersierensisenii 446,742 XXX
8999997. Total - Preferred STOCKS = PAIt 3..........cocieieieieieiciseieie ettt ss st essessebsess sassessesssssssessessesssansessessessnsansessesnsens ettt ettt ettt et a sttt nt et etse | taesetestesietstestess s et et st s st en s st ensees 446,742 XXX
8999999, TOHAl = PrefEITEU SHOCKS. ... tuuiiiiitieies sttt ettt s s £ ook ee s o0 e E s s sEE e hE R e £ E o £EE 8 E e 8 f S8 o8 E 0 E 8080880 EE L8 eE S E 0 E L8 H 8RR e Einbene s Rt 446,742 XXX
Common Stocks - Industrial and Miscell:
08888Z 13 6 |BIDTELLECT $.016/26/2027 . R 08/25/2017........ Private PIaCEMENL...........coiriieieicie et | coresieisssessss e 18,301.000 68,949 XXX
10922N 10 3 | BRIGHTHOUSE FINANCIAL INC-WI......ooviiiieiiiriiiieiniieceiiesscssssieeseniensnis 08/07/2017........ Spin Off 59156R108. . 10,363.000 | cooovveerrieieiereeseeenies 398,202 XXX
267475 10 1 [DYCOM INDUSTRIES INC.......oiiiriiriirieieiiseiieeissisesesi e 08/30/2017........ STIFEL NICOLAUS........ooeiieiieirierissiriesieiseiss et . 10,000.000 754,440 XXX
55616P 10 4 [ MACY'S INC....oovoiiiiiiiiitieeieteisei e 08/23/2017........ ISI GROUP. s . 75,000.000 | .. ..1,546,793 XXX
55616P 10 4 [MACY'S INC....cooiiiirirririrtiiesieiiesie st enes 08/25/2017........ ISIGROUP........oviuiiiiriisi st . 50,000.000 | ..oovvoivriinireiieieiniininns 1,052,925 XXX
55616P 10 4 [ MACY'S INC....oovoiiiiiiicritiesieteiseier s 09/18/2017........ ISIGROUP.......coooitiiiiiti e . 60,000.000 ..1,345,752 XXX
55616P 10 4 [MACY'SINC... s 09/20/2017........ CORNERSTONE MACRO.......ccviiiriririeiieirineiiesisessesssesessssesies . 50,000.000 ..1,071,610 XXX
55616P 10 4 [ MACY'S INC....ooviiiiiiriiitierietsisceeri it 09/21/2017........ CORNERSTONE MACRO........ccviiiirriiitieriseiseisierissieeseseseeensesieees . 20,000.000 423,532 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

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)
704999  ZZ 7 |PAYLESS HOLDINGS LLC.....oviiiiiiircriniiereiseesieeesieissiessnisine 08/10/2017........ | Exchanged 42,388.000 ..1,017,312 XXX e 0
829226 10 9 | SINCLAIR BROADCAST GROUP A. s 09/21/2017........ CORNERSTONE MACRO........cotiiiirriiiiierieseieeiesissiesseseseeessesnenes 10,149.000 288,986 XXX
829226 10 9 | SINCLAIR BROADCAST GROUP A. s 09/22/2017........ CORNERSTONE MACRO.......ctvuiiiirriiiiieriseiseissiesisi e sissiessesneees 10,000.000 291,697 XXX
829226 10 9 | SINCLAIR BROADCAST GROUP A. e 09/25/2017........ CORNERSTONE MACRO.......ccviiuririrrerieisisseriessesssensssessesessees 10,000.000 294,091 XXX
829226 10 9 | SINCLAIR BROADCAST GROUP A. s 09/27/2017........ ISIGROUP......coooitiiitii s 28,750.000 856,612 XXX
896047 50 3 |TRIBUNE MEDIA CO - A ..o 09/21/2017........ | CORNERSTONE MACRO........cevumiririrririeissineriessessiensssesssssssens 36,006.000 1,452,777 XXX
896047 50 3 |TRIBUNE MEDIA CO - A ..o 09/22/2017........ CORNERSTONE MACRO.......ccviiiirriiitierieississierissieesesesesenssieees 15,000.000 606,230 XXX
896047 50 3 |TRIBUNE MEDIACO - A ..o 09/27/2017........ ISIGROUP.....cooiii s 30,547.000 | ..o 1,240,175 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous..... . et ettt oot oot et ettt et ot etet ettt e sttt etet s aet et et e A e et eAet et na et et e Aetetesae e et et e A et s eeaetetenAeAet et e aetebtaeeet s et et et araesensnsetetesarsetannaes | euessietesasetsesessesetesseseesssesesesensesannees | eterisietesessstesenetetesastesaes 12,710,080 XXX
9799997, Total - COMMON SEOCKS = PAT 3.ttt etttk 60t eEE e E e f LR E o EfEEE £ L L EE L8R E oL E LR E e bbb eekbent ettt nnnis | cbstisssniseens st res e 12,710,080 XXX
9799999, TOtAl - COMMON SEOCKS.............oivetieieiteieiecteieictetevetteteteeeete ettt tetestetetesaeteteseeetessseteseseeaesessstes | etssstesesessesssossesessessessseaesesessesesensssesssesesesesseeesesetes s essesansesesesassetesassesesesaetesesseeesesseset et s ssten e sesetesessssessnsesessasaesaes 12,710,080 XXX
9899999. Total - Preferred and Common Stocks OO OO OO OO OO OO PO OO PP PO PO PO PP PO O PPPPPPOPR EPOPP OO PPP PO PP POPOPPP OO 13,156,822 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS............ccciicueieiiieieicieteects et ettt ae s e tebesies etssetetasssassassssesebessssesassssetebssebessssesesessesebesnseses et ebebessesesasseseteb s setesassse et s e sebessnses et st etebesasseses e sebebesastesansstetebnsetass  Sassebessssetetossssesassssetetassstesansssesesnsetass | sbessesessssesesessssesassssesssesal 82,451,426 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M PANY

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 NAIC
Foreign Excha Desig
F Current Exchan nge Bond nation
0 Year's ge Gain Interest / or
r Unrealized Current | Other-Than- Change (Loss) Stock Stated | Mark
ei Prior Year Valuation Year's Temporary | Total Change in Book/Adjusted on Realized Total Gain | Dividends | Contractual | et
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | B.JA.C. | Carrying Value at | Dispo | Gain (Loss) | (Loss) on Received Maturity | Indica
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 sal | on Disposal | Disposal | During Year Date tor (a)
Bonds - U.S. Government
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031 .. | 09/25/2017. | MBS PaydOowN..........ccovverrvmrinerirerierinins | ceverirnnninnsrnenienens | verenenneneeeeB7 | viiriiinccdB7 | BT | B2 | 0 [ i@ 0 | (@) | o0 | i 467 | (VI IR LV I (V1 19 | 05/01/2031. | 1.......
31387D EV 7 |FNCL 580748 PT 6.0 5/01/2031.... ceee | o+ | 09/25/2017. | MBS PaYdOWN.......cooervvnirrrirerinrineiieninees | ceneeineisenisssinnnns | eversvenineninen 18 | wvrevneinercnnen T8 | ivviiniieennn T8 i 76 | i [ eiiecennn(0) | o0 | viiiieceann(0) | veiind0 | il 78 | i 0 0 0 .3 105/01/2031. | 1.......
31388D ZU 5 |FNCL 602055 PT 6.50 9/01/2031.......cccovvrverirne .. | 09/25/2017. | MBS PaydOown...........ccnvverrvemrinererirnrinins | evverernnnnnnrnsnnenens | vevenennereese D97 [ v 597 |09 [ 894 | 0 [ iiiccn(B) | o0 | iiiciennn(B) | 0 | i 597 | i (VI IO LV T (V1 T 26 | 09/01/2031. | 1.......
31388G VW 8 |FNCL 604629 PT 6.0 9/01/2031 .. | 09/25/2017. | MBS PaydOWN.........ccvvmrirerrnrinerinenieninens | eerseirnerinsninsnsnenens | vevenennneenne 164 | i 164 | 164 | e 77 | s [ (1) 0 | (1) | 0 | i 164 | 0 0 0 .7 109/01/2031. | 1.......
31388K WT 5 |FNCL 607358 PT 6.50 10/01/2031... .. | 09/25/2017. | MBS Paydown.... . 255 | 0 [ | 0 | e 0| 318 | (VI IO LV T (V18 T 14 110/01/2031. | 1.......
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032.. . [09/25/2017. [ MBS PaydOwN. .......ccivueiriniennirinmiinsisenianns | seesserssssesssssssesnsens 295 | ... 295 299 10260 [ 0 | (D) | 0 | (1) [ 0 09/01/2032. | 1.......
0599999. Total - Bonds = U.S. GOVEIMIMENL.............ccovuveiirereiieiiiiiesecieiesiesiesesiesieiees aeviesssssesssessesssessessesssssssessessesssssssesssssessssensessesssssneas 1,920 | ..o 1,920 | .o 1,943 AT24 |0 | e (9) | a0 | e (9) | 0 XXX XXX
Bonds - U.S. States, Territories and Pc i
646039 KF 3 |NEW JERSEY ST SERL 5.2507/15/2017............. | . | 07/15/2017. | MALUTIEY.......ovvvreriirisiiisnissisenissnisenisnissnies | svvssnissnsessnsenienees | cveed 6,550,000 | ....... 6,550,000 | ....... 7,649,876 | .......... 6,632,730 | .0 | 00erni(82,730) | o0 [ (82,730) | oo 0].....6,550,000 | ......0 |0 | ciiiiiiinnnn0 [ i 343,875 | 07/15/2017. [ 1FE..
1799999. Total - Bonds - U.S. States, TEIMHOrES & POSSESSIONS. ... .cuuuirruireriieriiriins  arriiersesssssesssrsssssssesssenssees s ssss st ssssssssssssas 6,550,000 | ....... 6,550,000 | ....... 7,649,876 | .......... 6,632,730 (82,730) | ...oo.ud 0 ].nn6,550,000 | .0 o0 | eiiiiiinn0 [ 343,875 XXX XXX
Bonds - U.S. Political Subdivisions of States
438670 UL 3 |HONOLULU CITY & CO 5.00 09/01/2017............... o+ [ 09/01/2017. | MALUIIEY.....oooverrercereereiiereereeesneeisseesenes | seesensssssssssessenens | evvees 1,000,000 | ....... 1,000,000 | ....... 1,128,240 | .........1,012,218 | .ocvvrennnd (V] IO (12,218) | ovvvverrvns (V1N I (12,218)] ......... 0 09/01/2017. | 1FE..
850000 3F 5 |SPRING TXISD PREF 5.00 08/15/2019.........cc....... 1 [ 08/15/2017. [ Call...ovvoiierieisiissiesiisississsssisssisnnes | arississssiesiienienens 880,000 | ..........880,000 | .......... 910,140 | ..........892,287 | o0 | e (12,287) | ......... 08/15/2019. | 1FE..
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of StALES. ......vuuiriiriririiieiiiiiins erriisisiesissesssns st ,880,000 | ....... 1,880,000 | ....... 2,038,380 XXX XXX
Bonds - U.S. Special R and Special A ment
01039W AZ 5 |ALPUBHSG B 4.4501/01/2024 .. | 08/31/2017. | Partial Call 34,586 01/01/2024. | 1FE..
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043. .1 09/01/2017. [ MBS Paydown..........cccvrvernerernrinrrennnrenns | ovenervenseneninnsnes | connernnenn09,748 | i .69,748 | oo 69,748 07/01/2043. | 1FE..
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039 .| .. [09/01/2017. | MBS PaydOwN..........cccoueremerrermreirerineinnes 12/01/2039. | 1FE..
091096 BQ 9 |BIRMINGHAM WTRWKS 4.00 07/01/2017.. ..| 07/01/2017. | Maturity.. 07/01/2017. | 1FE..
130333 BW 6 |CAHSG FIN AGY 4.75 08/01/2028 .. 1 09/01/2017. | Partial Call........c..oveveverererrnrineriierineinens | ceveeeseessseisennenins | eeeeenn 195,000 | ... 195,000 | ......... 08/01/2028. | 1FE..
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042 .. 1 09/01/2017. | MBS Paydown..........cccuvvvrivcmnivererinniinns | ceivniesnisniiieninnins | convienneen 9,646 | 9,646 | il 02/01/2042. | 1FE..
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042. .. | 09/01/2017. | MBS Paydown.... 02/01/2042. | 1FE..
130575 Z2 2 |CARURAL HOME MTG 5.45 02/01/48.... .1 08/01/2017. [ Partial Call..........cccoevvrernrnererniicvineireines | oveveriersereninsenes | e 110,000 | ........110,000 | oo 114,263 02/01/2048. | 1FE..
130575 Z2 2 |CA RURAL HOME MTG 5.45 02/01/48 .| 08/16/2017. | Call ..181,781 02/01/2048. | 1FE..
13079P FG 3 | CAMULTI FAM HSG 4.50 01/15/2040.... w... | .| 07/15/2017. | Sinking Fund Redemption. 01/15/2040. | 1FE..
19647P BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044.......... .. | 09/01/2017. | MBS Paydown.... 02/01/2044. | 1FE..
19647P BQ 5 |COHSG FIN AUTH V 3.40 11/01/2045................... .. | 09/01/2017. | Paydown 11/01/2045. | 1FE..
20774W  G9 6 |CT HSGFIN 4.00 11/15/2040 .. | 09/12/2017. | Partial Call 0 11/15/2040. | 1FE..
20775B N8 5 |CT ST HSG FIN AUTH B-2 4.00 11/15/2032 .. | 09/12/2017. | Partial Call 0 11/15/2032. | 1FE..
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035, .. | 09/01/2017. | Partial Call 0 06/01/2035. | 1FE..
246395 NX 1 |DEHSG AUTH B 4.0507/01/2017 .. | 07/01/2017. | Maturity.. 0 07/01/2017. | 1FE..
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029.. .. | 07/01/2017. | Sinking Fund Redemption L0 07/01/2029. | 1FE..
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029.. .. | 09/01/2017. | Partial Call L0 07/01/2029. | 1FE..
267045 AJ 1 |DUTCHESS CNTY NY 5.00 07/01/2017.. .. | 07/01/2017. | Maturity.. 0 07/01/2017. | 1FE..
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32 .. | 09/25/2017. | MBS Paydown..........cccovevmrererrerinerierienes ..4,769 0 06/25/2032. | 1.......
34074M CH 2 |FLHSG FIN CORP 5.00 07/01/2028... .. | 07/01/2017. | Sinking Fund Redemption............ccc.ouvevnnn. 230,000 | . 230,000 248515 | ... 237,401 [V (4,812) 0 07/01/2028. | 1FE..
34074M  GX 3 |FL HSG 4.45 07/01/2026. <o | .. [ 07/01/2017. | Partial Call et | e | e 145,000 | ..covoenee 145,000 | ...coone. 145,000 | ..ooovvevnees 145,000 | coooveernerennnd (V1 IO 0 .0 07/01/2026. | 1FE..
34074M  GZ 8 |FLHSG 4.50 01/01/2029.........cvevevrmrercrieirirerirenes .. 1 07/01/2017. | Sinking Fund Redemption............coccveevvres | corrererneemeninernenins | cevveenns 345,000 | .......... 345,000 | ......... 372,662 | .....cccvvne 359,820 | ..ocvverernes (VN I (10,783) | vovverrvene 0 01/01/2029. | 1FE..
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34074M KB 6 |FL STHSGFIN C 4.00 7/01/2035.......c.oecevnvrireranns .. 1 07/01/2017. | Partial Call...........ccverevrrrernerriseiieriecinens | cevsrrseisnnssninens | eeeeeeen: 295,000 | civoecees 295,000 | .......... 317,066 | ..cooverrne 310,748 | .ooovvrins (V] I (15,748) | .ooovvvvnvn. (V1N I (15,748) | ......... (V1 295,000 | ...... (VI IR 0 | oo (V1 I 11,800 | 07/01/2035. | 1FE..
34074M  LZ 2 |FLHSGFIN CORP A 3.50 07/01/2046.................... .. 1 07/01/2017. | Partial Call........c.coocvreveieerrrinerirerrnreneniinne | cesriverensnrenrenens | eeeer.200,000 | <........200,000 | ..........217,086 | ..............210,864 | ....ccccccee.0 | coreees (10,864) | ... (10,864) | ......... 0 07/01/2046. | 1FE..
34074M MY 4 |FLORIDA HSG FIN CORP 14.00 01/01/2047......... .. 1 07/01/2017. | Partial Call...........oovevevreenrinnrineiierineinnne | cevreiseisnsssnnnenns | vereenenn 95,000 | 095,000 | ... 103,256 | oo 101,596 | o0 [ i (6,596) | ... ..(6,596) | ......... 0 0. 0. 01/01/2047. | 1FE..
373539 5F 8 |GAHSG &FIN AUTH B-2 3.50 06/01/2039............. .. | 07/01/2017. | Partial Call 884) | v | (1,884) | ......... , 06/01/2039. | 1FE..
373539 Y2 5 |GEORGIA ST HSG & FIN A-13.50 06/01/2045....... .. | 07/01/2017. | Partial Call . )| - 06/01/2045. | 1FE..
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037.................. .. | 09/01/2017. | MBS Paydown..........cccvvverreriveerrnnrierirenes 07/01/2037. | 1FE..
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043. .. | 09/01/2017. | MBS Paydown...........ccevemremeemerenerieninenes 12/01/2043. | 1FE..
45201Y F3 6 |IL HSG DEV A TXBL 4.00 02/01/2034. v | . | 08/01/2017. | Partial Call . 02/01/2034. | 1FE..
45201Y N2 9 |ILHSG DEV AUTH A 3.125 02/01/2047.................. .. | 09/01/2017. | MBS Paydown..........ccevrmremerrerenerieninenes 02/01/2047. | 1FE..
45203F AM 8 |IL HSG DEV 4.60 09/01/2025. .. | 09/08/2017. | Partial Call . .0 09/01/2025. | 1FE..
45203L BS 1 |IL ST HSGDEV MF PT 3.00 2/01/2031... .. | 09/26/2017. | MBS PaydOown..........ccevrmremermerinerierinenes .0 02/01/2031. | 1FE..
45203L CD 3 |ILHSG DEV AUTH 2.85 07/01/2032... .. | 08/26/2017. | MBS Paydown.... .0 07/01/2032. | 1FE..
45203L CE 1 |ILHSG DEV AUTH 2.80 07/01/2032... .. | 08/26/2017. | MBS PaydOWN..........cconremerenrrnerrrerinninens | cenneernerisnsninensnenens | vernneennn 12,083 | 12,083 | 012,083 | o 12,081 | 0 | e (164) | 0 | i (164) | 0 | 12,083 | 0 O | 0 [ ...213 | 07/01/2032. | 1FE..
455057 PB 9 |INDIANA ST REF C 5.25 07/01/2017 o | 07/01/2017. | MALUFIEY......oovevvirriieiiieiiesienieninies | ceerinniiensinsiienns | 2000 2,300,000 | ......2,300,000 | .......2,627,382 | ..........2,322,061 | .coocoevoverecn0 | ceiinn(22,061) | ovoiviennl0 | nnn(22,061) | ... ll0 | ....2,300,000 | ... 0 O | 0 [ 120,750 | 07/01/2017. | 1FE..
45505T GQ 8 |INHSG & CMNTY DEV A-12.95 01/01/2033.. .. | 07/01/2017. | Partial Call .. .795,000 | .ovoeerere 795,000 | oo [ eviirienenn(0) | 0 | () | 0 | 795,000 | .o 0 .0 . 3,518 | 01/01/2033. | 1FE..
45505T JC 6 |INHSG & CMNTY DEV A-24.00 01/01/2039.......... .. | 07/01/2017. [ PAYAOWN.......cvvirriiiirieieeiesseeesienis rernenrneneD2,932 |0 [0 [ id(308) | 0 | ciiid(305) | 0 | e, 50,000 | 0 .0 U I 867 | 01/01/2039. | 1FE..
458840 6A 8 |INTERMTN PWR UTAH 0.00 7/1/2017 ETM........... | .. | 07/01/2017. | MAEUFItY.......ccomvverrercrirererncererieinerisniinenins [ corneninenineniseessneins | woneen 7,695,000 | .......7,695,000 | ....... 5,790,488 | ........... 7,339,664 | ................0 | .......355,336 | ...............0 | ..........355,336 | ........0 | ...........7,695,000 | ...... 0 0 0 .0 107/01/2017. | 1.......
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042............ .. | 09/01/2017. | Partial Call 20,000 | .cocinrieen0 [ v |0 |0 0| 20,000 0 02/01/2042. | 1FE..
49130T ME 3 |KY HSG CORP A 5.00 01/01/2028 .. | 09/22/2017. | Partial Call 31,276 | o0 | e (1,276) | 0 [ (1,276) | 0 | 30,000 | e 0 01/01/2028. | 1FE..
49130T PR 1 |KY ST HSG CORP A 4.25 07/01/2033. . 1 09/22/2017. | Partial Call 224534 | v | e (4534) | 0 | (4,534) | 0 220,000 0 07/01/2033. | 1FE..
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .. 1 09/01/2017. | Partial Call...........cccoovveeereerreserenrresiiesiiens | cvveeieesssssieesiisnns | eeriennnn 10,000 | .........10,000 | ...........10,000 | vooovrirrrenn10,000 | veevcereeen0 | o0 | 0 | 0 {0 | 10,000 | e 0 11/01/2041. | 1FE..
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .. 1 09/01/2017. | Partial Call...........cccoovveereerreneremrieriieneiens | evennieenvienerennsinn | evrieerenn25,000 | ireire0025,000 | 125,000 | voovvernrrnnni25,000 | vvecveenceen0 | o0 | 0 | e 0 | eiin.25,000 | 0 11/01/2041. | 1FE..
49130T VQ 6 |KY HSG CORP TXBL B 4.00 07/01/2037.... .. | 09/22/2017. | Partial Call 260,175 | ..... 259,993 .(9,993) | ........0 | .....e.......250,000 | ... 0 07/01/2037. | 1FE..
57419P K2 4 |MD ST CMNTY DEV 5.00 03/01/2041 .. | 07/20/2017. | Partial Call 37,090 | ... 35,998 {1 [ I (998) [ .vvrrerran (0 I (998)] ......... 0 35,000 | ...... 0 03/01/2041. | 1FE..
57419R JY 2 |MD CMNTY DEV ADMIN 3.25 09/01/2044.. .. | 07/20/2017. | Partial Call 113,790 112,769 0 (2,769) 0 (2,769) 0. .110,000 | ...... 0 0. 0. 09/01/2044. | 1FE..
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043 ..109/01/2017. | Partial Call . | v 125,000 | e 133,951 131,295 | v (1[N I (6,295) | voocverenennd (V[ I (6,295) | .coevee.0 | v 125,000 | ... 0. 0. 12/01/2043. | 1FE..
57586P E5 1 |MAHSG FIN REV C 4.30 12/01/2019.. .. | 07/01/2017. | PAYAOWN.......oouvirrirceieeicireeieereerieeniens | , p—I X 200,000 | ..... 200,000 (V1 IO 0 L0 12/01/2019. | 1FE..
57586P K8 8 |MAHSG AUTH 5.00 12/01/2028 .1 09/01/2017. [ Partial Call..........cccovvivrerernererninvrineiieinns [ ovvverisrnerenineenns | e 295,000 | ... 295,000 | oo 316,718 | oo 298,122 | .o 0 0 12/01/2028. | 1FE..
57586P P2 6 |MA ST HSG 4.50 06/01/2029. .. | 09/01/2017. | Partial Call 243545 | ... 236,293 0 0 06/01/2029. | 1FE..
57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034. .. | 09/01/2017. | Partial Call 99,418 | .... 97,632 0 0 06/01/2034. | 1FE..
57587A  FT 0 |MAHSG FIN AGY 172 4.00 06/01/2045. .. | 09/01/2017. | Partial Call 264,058 | ... 259,262 0 L0 06/01/2045. | 1FE..
57587A  JD 1 |MAHSG FIN AGY 178 3.50 06/01/2042 .. 1 09/01/2017. | Partial Call...........overerreeeirnrineriiniireeiinns | cevseiseissseinseinnnns | eeeren 340,000 | .........340,000 | .......... 359,268 0 06/01/2042. | 1FE..
57587A TW 8 |MAHSG FIN AGY 186 3.95 06/01/2030. .. 1 09/01/2017. | Partial Call...........oovereverieererinerirerrneenenirnee | ceevvreseerserinerinenens | e 1,175,000 | .......1,175,000 | ...... 1,175,000 L0 06/01/2030. | 1FE..
57587A  TX 6 |MAHSG FIN AGY 186 4.00 06/01/2039.. .| 09/01/2017. | Paydown 265,000 279,493 L0 06/01/2039. | 1FE..
576049 SG 6 |MAWTRRES SRA6.507/15/2019.... .. | 07/15/2017. | Sinking Fund Redemption ..770,000 | .......... 945,699 0 07/15/2019. | 1FE..
576528 DE 0 |MATAGORDA PCR TX 5.20 05/01/2030 (AEP)....... .| 08/21/2017. | Put........ 2,000,000 | ...... 1,864,800 . . 0 05/01/2030. | 1FE..
592113 AV 6 |MET GOVT NASHVILLE 3.75 03/15/2028 .. | 09/15/2017. | Sinking Fund Redemption 24,625 | ... 24,692 (V1 ISR 304 | ... 0 03/15/2028. | 1FE..
60415N  4Z 2 |MN HFA SRS E 5.05 07/01/2034. ....| .. | 08/01/2017. | Partial Call . cevernernneensesessiinnns | e 155,000 | .. 155,000 | e 157,474 | e 156,151 | covoeererennn (V] IO (1,151) | ... 0 07/01/2034. | 1FE..
60416Q GB 4 |MNHSGFINAGY D 2.875 11/01/2044................... .. 1 09/01/2017. | MBS PaydOWN...........coorverrierinerirerienenens | cereeerneensnnsnsnnenens | coeenenc 854,972 | 00 454,972 | e 454,972 | ..o 454972 | oo (V1 IO (U 0 11/01/2044. | 1FE..
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60416Q GC MINNESOTA ST HSG FIN A 2.80 02/01/2045......... .. 1 09/01/2017. | MBS PaydOWN.........ccvvmrieieniireiieeineirinne | ceenersssisnessessnenens 261,556 261,556 261,556 | ..oovovciieenns0 | i (0 I (V1 0 | e 0 | voorerreennn261,556 | 100 | o0 | 0 [ s 4,962 | 02/01/2045. | 1FE..
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045.... .. | 09/01/2017. | MBS Paydown.... 118,448 | .......... 118,448 04/01/2045. | 1FE..
60416Q GF 5 |MN ST HSG FIN D 2.90 11/01/2045, «.e | .| 09/01/2017. | MBS Paydown.... LA32,441 | 132,441 11/01/2045. | 1FE..
60416Q GG 3 |MNHSGFIN A 2.9502/01/2046..........ccoorrvrirerrnns .. 1 09/01/2017. | MBS PaydOWN...........cvourverieirierierinriinns | crereriesiinesienirenens 400,035 | ......... 400,035 02/01/2046. | 1FE..
60416Q GJ 7 |MN ST HSG FIN AGY C 2.33 08/01/2046.... .. | 09/01/2017. | MBS Paydown.... ..77,393 08/01/2046. | 1FE..
60416Q GQ 1 |MNHSGFIN AGY A 2.93 03/01/2047 .. | 09/01/2017. | MBS Paydown.... ....15,352 03/01/2047. | 1FE..
60416S BE 9 |MN HSG FIN AGY-D 4.00 07/01/2040 .. 1 09/01/2017. | Partial Call........c..coveevrreeerrnnriserierineenens | cevseiseessseisssisneens | eeeenenn 105,000 | ... 105,000 | ......... 11,723 | oo 108,736 07/01/2040. | 1FE..
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031 v | [ 09/01/2017. | Partial Call X 52,518 51,651 07/01/2031. | 1FE..
60416S  HX 1 |MNHSGFIN AGY C AMT 4.00 1/1/2045................. .. 1 09/01/2017. | Partial Call........c...oveeeremeerereeerierieeineeinee | ceererissssesseniseeens 280,000 305,130 295,620 01/01/2045. | 1FE..
60416S JB 7 |MINNESOTAHSG FIN E 3.50 01/01/2032.. .. | 07/01/2017. | Partial Call 39,850 39,865 01/01/2032. | 1FE..
60416S MZ 0 |MN HSGFIN AGY E 3.50 01/01/2046 .. 1 09/01/2017. | Partial Call........c..oveeeveserrerrnerierineeneninnee | ceerserisseinennennneens | eereernn390,000 | .........390,000 | .........410,268 | ........c..... 408,296 01/01/2046. | 1FE..
60416S PH 7 |MN HSG FIN AGY A 3.10 07/01/2031 .. | 07/01/2017. | Partial Call 07/01/2031. | 1FE..
60416S TB 6 |MINNESOTAHSG FIN E 3.70 01/01/2031.. v | .- | 09/01/2017. | Partial Call ...85,000 01/01/2031. | 1FE..
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047.............. .1 09/01/2017. [ Partial Call..........ccoerverrrcerrseirernrnninniieiinns | oveneriensineninnnnns | e 95,000 | ........95,000 | .......... 100,632 | ....cocoe. 100,599 01/01/2047. | 1FE..
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032.... | .. | 09/01/2017. | MBS Paydown.... 21,472 12/01/2032. | 1FE..
60535Q ND 8 | MISSISSIPPI HOME CORP C 3.50 12/01/2038....... .. 1 09/01/2017. | Partial Call...........ccooovevrrrerarrrneienrrerieniinns | eevsrissesnsissnsinnns | eevenrren80,000 | iiierer.60,000 | 1o 63,713 | oo 12/01/2038. | 1FE..
60637B CR 9 |MO HSG DEV SF MTG REV D 2.55 10/01/2034..... .. 1 09/01/2017. | MBS PaydOWN..........cververereeernerirerineinens | cernseenneenssensennenens | vereneenne 10,319 | 170,319 | 170,319 | e 10/01/2034. | 1FE..
60637B EZ 9 |MOHSG DEV B 4.00 11/01/2040...........cocoovvvrmnrinne .. | 09/01/2017. | Partial Call 264,663 11/01/2040. | 1FE..
60637B FA 3 |MISSOURI HSG DEV C 2.97 08/01/2036 .. | 09/01/2017. | MBS PaydOowN..........ccoevrmeemerrerirnerierinenes 62,860 08/01/2036. | 1FE..
60637B HV 5 |MO HSG DEV COMMSN C 4.00 11/01/2036... .. | 09/01/2017. | Partial Call .166,577 11/01/2036. | 1FE..
63968M EV 7 |NEBRASKA ST INVT SFH A 3.00 03/01/2043 .. | 09/01/2017. | Partial Call . 03/01/2043. | 1FE..
647200 2F 0 |NM MTGE FIN CLASS | A 4.00 03/01/2044 .. | 09/01/2017. | Sinking Fund Redemption 03/01/2044. | 1FE..
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045.. .. | 09/01/2017. | Partial Call 03/01/2045. | 1FE..
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041... .| 09/01/2017. | Partial Call 135,000 | ....oo.uc. 135,000 | ..oooevernees 134,854 09/01/2041. | 1FE..
647200 3P 7 |NEW MEXICO ST MTG E 3.10 09/01/2037. .. | 09/01/2017. | MBS Paydown.... 202,500 202,500 202,500 09/01/2037. | 1FE..
647200 5P 5 |NM MTGE FIN AUTH | C-13.00 09/01/2031... ..109/01/2017. | Partial Call . 25,000 25,000 L0 09/01/2031. | 1FE..
647200 N4 2 |NMMTG FIN SFM 5.35 03/01/2030.... .. | 09/01/2017. | Sinking Fund Redemption 98,356 96,529 | o0 | e, (1,428)] ... 03/01/2030. | 1FE..
647200 P6 5 |NMSFMB CL 5.00 09/01/2028 ..| 08/01/2017. | Partial Call cevneerenennnenenn | e | e 185,000 ... 185,000 | .. 203,202 | oo 193,995 | .ooovvcvicenn0 [ i (9,035) ... 09/01/2028. | 1FE..
647200 P6 5 |NMSFMB CL 5.00 09/01/2028 .. | 09/01/2017. | Sinking Fund Redemption 68,161 (2,852) 0 09/01/2028. | 1FE..
647200 P8 1 |NM SFM MTG FIN AUTH 4.625 3/1/2028 .| 08/01/2017. | Partial Call . 03/01/2028. | 1FE..
647200 P8 1 |NM SFMMTG FIN AUTH 4.625 3/1/2028.... .. | 09/01/2017. | Sinking Fund Redemption 03/01/2028. | 1FE..
647200 UL 6 |NEW MEX MTG FIN 5.05 07/01/2039..........cocconncc. .. | 07/01/2017. | Partial Call 07/01/2039. | 1FE..
647200 V3 5 |NEW MEXICO SF MTGE B-13.75 03/01/2043 .. | 09/01/2017. | Partial Call 03/01/2043. | 1FE..
647200 X5 8 |NM MTGE FIN AUTH B-2 2.23 10/01/2034 .| 09/01/2017. | MBS Paydown 10/01/2034. | 1FE..
64966T AX 2 |NYC HSG DEV MULT FAM 4.60 01/15/202 .1 07/15/2017. | Sinking Fund Redemption 01/15/2026. | 1FE..
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)... .. | 09/11/2017. | Sinking Fund Redemption... 09/11/2018. | 3.......
649883 D8 5 |NY MTGE AGY AMT 189 3.85 10/01/2034.. .. | 08/10/2017. | Partial Call 10/01/2034. | 1FE..
649883 F2 6 |NY MTGE AGY 191 3.50 10/01/2034 ... | .. | 08/10/2017. | Partial Call ceevrereneeensensnns | s | 210,000 | i 210,000 | e 222,323 | oo 217221 | o0 | e (7,221) 10/01/2034. | 1FE..
658207 LZ 6 |NC HSGFIN AG4.50 07/01/2028..........coccovvvrrnnnne .. 1 07/01/2017. | Sinking Fund Redemption............ccccoveeevers | cevvrrverevnernerrenens | vvrireereen65,000 | i 65,000 68,965 66,874 | ..ocovvrieen0 | e (1L777) | v 0 07/01/2028. | 1FE..
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658207 LZ 6 |NCHSGFINAG 4.50 07/01/2028..........coccorsvenrrenne .. 1 09/01/2017. | Partial Call........c..cvuereerreererenerierierirneeiinne | ceeseessssissssesssenens | covenseeenn 95,000 | .ovvvneeen 95,000 | ..coovee 100,795 | oo 97,739 | oo (V] IO (2,752) | wvvveeri (V1N I (2,752) | ccvvvc (11 I 95,000 | ...... (VI IR 0 | oo 0 { e 4,387 | 07/01/2028. | 1FE..
658207 SL 0 |NCHSGFIN AGY 37-A 3.50 07/01/2039. .. | 07/01/2017. | PaydOWN.........cvvvmririieririreierieerieeniens 260,000 260,000 274,804 07/01/2039. | 1FE..
658877 EZ 4 |ND ST HSG FIN D 4.25 07/01/2028 v |+ | 07/01/2017. | Partial Call...........cvvurerreieirnerineineiiieninens | ceneeineissesissiennin | e 110,000 | ..covveeee 110,000 | ..covenee 113,406 07/01/2028. | 1FE..
658877 FB 6 |NDHSGFIN C 2.8507/01/2032..........cccovvernrrerrrenes .. | 07/01/2017. | Partial Call...........ovvvverrerreeirireriierineirens | covererneeiesinerienins | cevereene 100,000 | ..covveeee 100,000 | .......... 100,000 07/01/2032. | 1FE..
658909 KS 4 |NDHSGFINAGY A2.9507/01/2031.. .. | 07/01/2017. | Partial Call 07/01/2031. | 1FE..
658909 KT 2 |NDHSGFINAGY A3.20 01/01/2035.. .. | 07/01/2017. | Partial Call rerernennn 18,725 01/01/2035. | 1FE..
67756Q NM 5 | OHIO HSG FIN AGY 3.05 02/01/2044. .. 1 09/01/2017. | MBS PaydOWN.........ocvvmrereirerinernerieninees | cervseiserssseisnnsnenens | ceeenenn 349,125 | 1...349,125 | e, 356,805 02/01/2044. | 1FE..
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 v |+ | 09/01/2017. | MBS Paydown........ccoovevvrvivririeneisinererinns | cvvrenssissessnsseninnss | voeeennnn 185,436 | ... 185,436 | ... 185,436 03/01/2046. | 1FE..
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031............ .. | 09/01/2017. | Partial Call 09/01/2031. | 1FE..
67756Q UV 7 |OH ST HSG FIN A 3.70 03/01/2032.... .. | 09/01/2017. | Partial Call 03/01/2032. | 1FE..
67756Q UZ 8 |OH HSG FIN AGY B 4.50 03/01/2047.. .. [ 09/01/2017. | PAYAOWN.......oouverrerrirceieiseesesiserieseiens 03/01/2047. | 1FE..
67886M PT 0 |OKSTHSGFIN AGY C 3.7503/01/2044... .. | 09/01/2017. | Partial Call 03/01/2044. | 1FE..
67886M PU 7 |OK ST HSG FIN AGY D 3.35 09/01/2035.... .. | 09/01/2017. | Partial Call . 09/01/2035. | 1FE..
68450W CA 7 |ORANGE CNTY FL HSG 4.50 03/01/2031 .. | 09/01/2017. | Sinking Fund Redemption L0 03/01/2031. | 1FE..
704883 GX 9 |PEARLAND TX WTRWKS 5.25 09/01/2019 .| 09/01/2017. | Call 0 09/01/2019. | 1FE..
708796 4R 5 |PAHSGFIN AGY 122 4.00 10/01/2046 .| 09/28/2017. | Partial Call L0 10/01/2046. | 1FE..
708796 T8 0 |PASTHSG FIN 2015-117A 3.50 04/01/2040.. .. 1 09/28/2017. | Partial Call...........oovvreveeererinrirerirerineenens | cereeiserssseisersseens | eeeeennn 105,000 | ... 105,000 | ......... 110,051 0 04/01/2040. | 1FE..
708796 XM 4 | PENNSYLVANIA HSG 4.125 10/01/2025 .. 1 09/28/2017. [ Partial Call..........ccoveverreernrrerneiisinsienns | v | 003,830,000 | ......3,830,000 | ....... 3,777,338 0 . 10/01/2025. | 1FE..
708796 YR 2 |PAHSGFIN AG 5.00 04/01/2028.... .. | 09/28/2017. | Partial Call 0 [ (1,329) | 0 | e 155,000 | ...... 0 04/01/2028. | 1FE..
70917R  XE 0 |PASTHGREDL 5.00 08/01/2017.. .. | 08/01/2017. | Maturity.... 0 3,500,000 | ...... 0 08/01/2017. | 1FE..
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028.... .. | 07/01/2017. | Partial Call . 0 09/01/2028. | 1FE..
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028.... .. | 09/01/2017. | Sinking Fund Redemption... 0 09/01/2028. | 1FE..
72316W ZE 0 |PINELLAS HSG FIN B 3.35 01/01/2046... .. | 09/01/2017. | MBS Paydown 0 01/01/2046. | 1FE..
83712D WK 8 |SC HSG FIN & DEV B-2 4.00 07/01/2043.... .| 07/01/2017. [ Partial Call..........ccveervvvrverniirerniinsiinnnenns | vvriveriensenerinnines | cevvennnnen 15,000 [ 15,000 | oo 16,328 L0 07/01/2043. | 1FE..
83712D XJ 0 |SC HSG FIN A 4.00 01/01/2047.. .| 07/01/2017. | Paydown 5,367 0]. 01/01/2047. | 1FE..
83755N DR 0 |SD HSG SF FAM 5.00 05/01/2028.. .. | 08/15/2017. | Partial Call 38,191 0 05/01/2028. | 1FE..
83755N EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032 .. | 08/15/2017. | Partial Call........c..overevereererirerireriresencninnee | eeeneeineeisersernenens | svreneennn80,000 | .c.......60,000 | oo 0 05/01/2032. | 1FE..
83756C DH 5 |SDHSG DEV AUTH A 3.00 11/01/2030.. .. | 08/15/2017. | Partial Call L0 11/01/2030. | 1FE..
83756C HX 6 |SDHSG DEV AUTH F 4.00 05/01/2034. .. | 08/15/2017. | Partial Call 189,594 0 05/01/2034. | 1FE..
83756C JP 1 |SDHSG DEV AUTH A 3.40 05/01/2031.. .| 08/15/2017. | Partial Call ..300,000 0]. 05/01/2031. | 1FE..
83756C LL 7 |SDHSG DEV AUTH D 4.00 11/01/2045 .. | 08/15/2017. | Partial Call 174,205 0 11/01/2045. | 1FE..
88045R C6 7 |TNHSGDEV AGY A 3.5507/01/2031 .. | 09/01/2017. | Partial Call 90,000 L0 07/01/2031. | 1FE..
88045R UR 1 |TNHSG B HSG FIN 4.50 01/01/2028 .. | 08/01/2017. | Partial Call 201,976 0 01/01/2028. | 1FE..
88045R WH 1 [TN HSG DEV 1A 4.50 07/01/2031 .. | 09/01/2017. | Partial Call 98,442 96,675 0 0 07/01/2031. | 1FE..
880461 AR 9 | TN HSG DEV AGY 1B 3.60 01/01/203 .| 09/01/2017. | Partial Call 54,581 55,319 0 0 01/01/2031. | 1FE..
880461 BP 2 | TN HSGDEV AGY 2A 4.00 07/01/2043... .. | 08/01/2017. | Partial Call 37,237 36,545 0 0 07/01/2043. | 1FE..
880461 DN 5 | TN HSG DEV AGY 2A 4.00 07/01/2045... .. | 09/01/2017. | Partial Call .145,934 .0 07/01/2045. | 1FE..
880461 JR 0 | TN HSGDEV AGY 1B 3.2507/01/2036... .. | 09/01/2017. | Partial Call .0 07/01/2036. | 1FE..
880461 NJ 3 |TNHSGFIN AGY 3.625 07/01/2032............cocvornvc. .. 1 09/01/2017. | Partial Call........c..ooveeeverrerercrrnerirerirneeneninnee | eeeverivssrnernenrneens | cvrrenereeni30,000 | i0000000.30,000 | ooierr0.30,000 | oo (U RN (V1 IO (U 0 07/01/2032. | 1FE..
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880461 TN HSG FIN AGY 4.00 07/01/2042.......c.ovvvvrvrennc o | 07/01/2017. | PAYAOWN......cvvvrvrrirceieieriseisenienisnnines | seeserinseisennsnseens | onenneeeeend,0000 | i 5,000 | o 5,386 07/01/2042. | 1FE..
880461 TN HSG FIN AGY 4.00 07/01/2042.........covvvvrerrrne .. 1 09/01/2017. | Partial Call........c.ccooereveirenrrnnrverrerivennene | eevvreneriennrnenrenens | cereeenneen 10,000 | 0000000 10,000 | oo 10,773 07/01/2042. | 1FE..
88275A TX ST DEPT OF HSG & CMNTY 3.45 1/01/2032.... | .. | 09/26/2017. | MBS Paydown 21,152 01/01/2032. | 1FE..
88275F TEXAS ST DEPT OF HSG 3.125 03/01/2046.......... .. 1 09/01/2017. | Partial Call........c.ccoovreverirerrricnirirerirerircnnnne | eevvvrineriennnnenrenens | cerereeneen 15,000 | i 15,000 | 1o 15,000 | .ovvveeeennn 15,002 | o0 [ e (@) | i 0 03/01/2046. | 1FE..
88275F TEXAS ST DEPT OF HSG A 3.00 03/01/2046......... .. 1 09/01/2017. | Partial Call........c..oveevereeerrnriserierirneinens | cevseiseessseissinnnens | eeeenennn279,000 | .......275,000 | e 275,000 .0 03/01/2046. | 1FE..
898796 TUCSON AZ WTR REV 5.00 07/01/2021................ .| 07/01/2017. | Call ......1,500,000 | .......1,500,000 | ...... 1,654,545 .0 . 07/01/2021. | 1FE..
92812V VA HSG DEV A 3.50 10/25/2037 . [ 09/25/2017. | MBS PaydOWN..........ocvvreeircrireirenineines | servseesnensesisensnnnes | cevernenns 403,358 | ..........403,358 | ......... 403,358 | ............ 403,358 | ...ccccouvuinns 0 w0 [ 0 0 ] 403,358 10/25/2037. | 1FE..
92812V VA HSG DEV A 3.25 06/25/2042. v | .. | 09/01/2017. | Paydown 353,527 353,527 0 .. ..0 353,527 06/25/2042. | 1FE..
93978T WA HSG FIN 1N-R 3.00 06/01/2037........cccomvremrrenee .. | 09/01/2017. | Partial Call 98,408 (V] IO (2,425) | .ovvverinne 0 06/01/2037. | 1FE..
93978T WA HSG FIN COMM 2A-R 3.50 12/01/2046.... .1 09/01/2017. | Partial Call 84,604 (V] IO (4,679) 0 12/01/2046. | 1FE..
95662M WV ST HSG DEV B AMT 4.35 11/01/2027 v | . [ 08/01/2017. | Partial Call.........ccoeveerrnerrrerirseesnineiinniins | cereneeirenesseesssniinens | oneernenenid0,000 | 140,000 | ooeeni40,000 | viiinnr0,000 | o0 | i 0 L0 11/01/2027. | 1FE..
98321C WYOMING CMNTY DEV 4.00 12/01/2025............... .. 1 09/01/2017. | Partial Call........c..cocvreverirerrinerrerirerrerineee | cvvsrivesiesnivenrenens | eeeern:450,000 | .........450,000 | ..........450,000 | .............450,000 | ....cccoccoeeri0 | corriiiririnens 0 L0 12/01/2025. | 1FE..
98322Q WYOMING ST CMNTY DEV 3 3.00 12/01/2044...... .. | 09/01/2017. | Partial Call ,000 | ..........240,000 | ......... 250,949 | .oooin246,632 | o0 | i (6,632) L0 12/01/2044. | 1FE..
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.........ccce i sesessssssnsssnes | ooees 49,069,614 48,513,981 | ........48,481,620 | .......1,707 | ........ (73,303) | oo 0 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AASET 2017-1A A ABS SNR 3.967 05/16/2042....... .| 09/16/2017. [ MBS Paydown..........cccovvvvrniiernisrrnnneenns | covrvsrvenseneninnnns | conneennnnnn 45,400 | oo 45,400 | oo 45,400 | .0 | 0 05/16/2042. | 1FE..
00084Q 9 |ACASC 2013-1A A1 CLO FLT 04/20/25................... .. | 07/20/2017. | MBS PaydOWN...........ccorvereererinerinerieniriees | cereeiserssssssensnenens | ceenen.616,400 | ..........616,400 | .......... 616,400 | ............616,400 | ..oovvrrcrenncd 0 04/20/2025. | 1FE..
001406 5 | DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40....... | .. | 09/15/2017. | MBS Paydown.... . 23,214 23,214 0 02/15/2040. | 1FE..
00175L 4 | AMMC CLO 2014-14A B1L MEZ FLT 07/27/26........ .. | 07/25/2017. | MBS PaydOWN.........overrirerenrrieeieniseeninns | seerseesssisessensssens | evvieee 1,500,000 1,416,000 ..68,146 07/27/2026. | 1AM.
001768 5 | AMMC 2013-13A B3L CLO MEZ FLT 01/26/2026.... | .. | 07/24/2017. | MBS Paydown 1,705,500 ..94,500 01/26/2026. | 3AM.
00176 AC 0 |AMMC CLO 2015-16A AX FLT 04/14/27.................. .. | 07/31/2017. | MBS Paydown.... 0 04/14/2027. | 1FE..
00213R AA 1 |ARLFR2012-1A A1 ABS FLT 12/15/2042............... .. | 09/15/2017. | MBS Paydown...........ccovvurienrinnirerinniinns | eevnrieniiennnvcnrenens | coveenen 49,498 | 149,498 | i 49,498 12/15/2042. | 1FE..
00214M AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044....... | .. | 09/15/2017. | MBS Paydown... 87,601 06/15/2044. | 1FE..
00249E  AA 8 |AA AIRCRAFT FIN 2013-1 3.596 11/01/2017.......... .. | 09/01/2017. | Sinking Fund Redemption... 131,817 11/01/2017. | 1FE..
00443P AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036. . | 09/25/2017. | MBS Paydown 12/25/2036. | 1FM..
005055 4 | ACCRUENT LLC TL L+475 07/28/2023 <o | .- | 09/29/2017. | Paydown 07/28/2023. | 3FE..
00703Q 4 | ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036.... | .. | 09/25/2017. | MBS Paydown.... 08/25/2036. | 1FM..
00936C 2 | AIRLE 2006-2A B CLO MEZ FLT 12/20/2020.......... .. | 07/20/2017. | MBS Paydown.... 421,262 12/20/2020. | 1FE..
01448Q 8 | ALESC 4A A1 CDO SSNR FLT 07/30/2034 .| 07/30/2017. | MBS Paydown.... 4,951 07/30/2034. | 1FE..
02149M 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 . | 09/25/2017. | MBS Paydown 105,782 03/25/2037. | 1FM..
02149M 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............ | .. | 09/25/2017. | Pass-Through Loss 0 03/25/2037. | 1FM..
02660L AA 8 | AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.... | .. | 09/25/2017. | MBS Paydown.... 10/25/2046. | 1FM..
02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36...... .| 09/17/2017. | MBS Paydown.... 10/17/2036. | 1FE..
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36...... ..| 09/17/2017. | MBS Paydown.... 12/17/2036. | 1FE..
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45.... | .. | 09/17/2017.| MBS Paydown 04/17/2052. | 1FE..
02666Q L5 0 |AMER HONDA FIN 1.50 09/11/2017......cccnvvinvrnnne .| 09/11/2017. | Maturity.... 2,990,790 09/11/2017. | 1FE..
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24..............cocvuuee. .. | 09/20/2017. | MBS Paydown.... 30,206 0 12/20/2024. | 1AM.
03763K 2 | AASET 2014-1 A ABS SNR 5.125 12/15/2029......... .. | 09/15/2017. | MBS Paydown.... 51,960 0 12/15/2029. | 1FE..
038779 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45..... | .. | 07/30/2017. | MBS PaydOWN..........ccceeremrrierirerneennnines | seveerrsnessenerseesnnees | overierinnnd 6,250 | .ovvrrerrnn6,250 | oo, 6,250 | oovovrrirerrnnn8,250 | i 0 10/30/2045. | 2AM.
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04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.... | .. | 09/25/2017. | MBS PaydOWn.........ccvvuurrerremeeieeineinniins | oreerserisnisnssssnines | coneeenend 624,223 | .......... 624,223 | .......... 524,347 | oo 554,114 | oo 0| 0032207 | o0 | i 32,207 | ......... (V1 624,223 | ...... (VI IR 0 | oo 0 { e 4,576 | 11/25/2036. | 1FM..
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037...... .. | 09/25/2017. | MBS Paydown...........c.ovveervermrinerrerirerirnins | evvsrinnnivssinenirenens | eveeeenn 201,696 | ....rr.r.201,696 | .......... 154,292 | ............. 158,907 | o0 [ 0000009,230 | civviiiein0 | 009,230 | e (V1 I 201,69 | ...... (V1 IR LV I 0 e 1,556 |01/25/2037. [ 1FM..
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037...... .. | 09/25/2017. | Pass-Through Loss 0 |0 | 0 | 0 | 0 0 ... 0 0 0 .0 | 01/25/2037.| 1FM..
055330 AK 2 |BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45RE..... | .. | 08/26/2017. | MBS Paydown 39,592 39,811 0 | o5 | 0 | 445 | ... (V1 I 40,686 | ...... (V1 IR LV T (V10 N 723 | 07/26/2045. | 1FM..
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE..... | .. | 09/26/2017. | MBS Paydown 203,763 06/26/2037. | 1FM..
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE..... |.. | 09/26/2017. | Pass-Through Loss 0 06/26/2037. | 1FM..
05545 AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE..... | .. | 09/25/2017. | MBS PaydOWN...........cccovuememmmrineinmrinnninns | cervverernennseersenenees | cerernenn 273,941 | 1000 273,941 | e 244,493 02/27/2037. | 1AM.
05584A AA 8 |HGVGI2017-1A A ABS SNR 2.94 05/25/2029......... .. | 09/25/2017. | MBS PaydOown...........ccovvenrienmrnirverirerinins | coverinniivssinninen | e 190,097 | ... 150,097 | ... 150,059 05/25/2029. | 1FE..
056056 AA 0 |B2R2015-2 A ABS SEQ SSNR 3.336 11/48............ .. | 09/15/2017. | MBS PaydOWN.........ccvvrereirerinerinnrieninees | cervseiserssseissnsennens | ceonnenn 125,468 | ... 125,468 | .......... 125,467 11/15/2048. | 1FE..
059333 ZZ 0 |BACKCOUNTRY.COM LIBOR+725 6/30/2020........ .. | 08/11/2017. | PaydOWN........oouevirreriririnrieninniienieeniens | cvvsnisesrensnnesnenens | ween 1,667,690 | .......1,667,690 | ...... 1,651,013 06/30/2020. | 2FE..
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035...... .. 1 09/20/2017. | MBS PaydOWN.........ccvomrererrerinerinerieriiees | cerveeirserssssisensnenens | ceenennn 247,853 | ... 247,853 | ... 216,623 11/20/2035. | 1FM..
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035...... .. | 09/20/2017. | Pass-Through Loss. 0 11/20/2035. | 1FM..
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035......... .. | 09/20/2017. | MBS Paydown 09/20/2035. | 1FM..
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035......... .. | 09/20/2017. | Pass-Through Loss 09/20/2035. | 1FM..
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.. .. | 09/25/2017. | MBS Paydown.... 06/25/2037. | 1FM..
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.......... .. | 09/25/2017. | Pass-Through Loss 06/25/2037. | 1FM..
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .. | 09/25/2017. | MBS Paydown 05/25/2035. | 1FM..
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .. | 09/25/2017. | Pass-Through Loss 05/25/2035. | 1FM..
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034 .. | 09/25/2017. | MBS Paydown.... 04/25/2034. | 1FM..
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35. .. | 09/25/2017. | MBS Paydown.... 11/25/2035. | 1FM..
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35......... .. | 09/25/2017. | Pass-Through Loss. 11/25/2035. | 1FM..
059510 AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036... .. | 09/25/2017. | MBS Paydown 10/25/2036. | 1FM..
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036........... | .. | 09/25/2017. | Pass-Through Loss 10/25/2036. | 1FM..
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036......... .. | 09/20/2017. | MBS Paydown 270,787 05/20/2036. | 1FM..
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036. .. | 09/20/2017. | Pass-Through Loss. 8,180 0 05/20/2036. | 1FM..
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37 we || 09/25/2017. | MBS Paydown 14,008 | ............ 12,326 05/25/2037. | 1FM..
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.........cvuvenee .. | 09/25/2017. | Pass-Through Loss. w0 | 5,518 4,824 05/25/2037. | 1FM..
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49...... .. | 09/24/2017. | MBS Paydown 289,975 289,975 281,559 12/24/2049. | 1FE..
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE......... .. | 09/26/2017. | MBS Paydown 399 | ... 399 .345 .0 07/26/2036. | 1AM.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE. .. | 09/26/2017. | Pass-Through LOSS.........c.coccemmricnrinniiinniines | coverinnieniicnniveins | cevveivnniieniinenn0 [ 0 0 07/26/2036. | 1AM.
07384M S8 6 |BSARM 2004-5 3A SEQ SNR FLT 07/25/2034........ .. [ 09/25/2017. | MBS PaydOWN..........cvourererenrrrerirerineeinns | cevverinerinernenienens | cvvereereeei 23,632 | vivieeerenn23,632 | v 23,949 .0 07/25/2034. | 1Z.....
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033................ .. 1 09/25/2017. | MBS PaydOWN..........cooreeirerinerinnierinees | censeiseessseinsenenns | e 104,213 | 1000 104,213 | i, 105,320 | .oooovvernees 104,893 09/25/2033. | 1FM..
07386H QZ 7 [BALTA2005-22A3 SEQPT SNR FLT 04/25/35...... .. | 09/25/2017. | MBS Paydown.... 205,092 | ..... 202,311 04/25/2035. | 1FM..
07386R AA 7 [BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.... | .. | 07/26/2017. | Repayment of Prior Pass Through Losses... |.... (] 0 0 05/25/2037. | 1FM..
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.... | .. | 07/26/2017. | Repayment of Prior Pass Through Losses... .6 0 0 05/25/2037. | 1FM..
07386R AA 7 [BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.... | .. | 09/26/2017. | Repayment of Prior Pass Through Losses... |.... (] 0 0 | om0 [0 [0 [0 | 0 0 0 [ 05/25/2037. | 1FM..
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.... | .. | 09/26/2017. | Repayment of Prior Pass Through LOSSES... | ......ccueuemrrrerirens | vervreverrerirenens 92 0 (0 IOOUUUROOPURPRUPPUROR N ISPUUUPPUURPUUPOR I [SUUPPOUPOURPUOR N ASVUURPUUUPRUOR N EOUPUUOPPURPUORPROR o I ISUOPOUPR N EOUOUURPUORPORPRRRPRONt ) I IOOON 05/25/2037. | 1FM..
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020..... | .. | 09/25/2017. | MBS PaydOWN...........cccsevemrermememrineennninnes | sevnerivserssennsnerseens | cverenseenn06,257 | iiiii0inn66,257 | 167,044 | oo 86,797 | 0 | 354 | 0 | 354 |0 | 66,257 | 0 |0 | s 09/25/2020. | 1FM..
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029.................... .. 1 09/15/2017. | MBS PaydOwN...........coovereveerrnerirerineenens | eevneenersensnnennenens | ovvevnnennen 974 | i 1974 | il 1,974 | 942 | 0| 2168 | 0 2158 | 0 | e 1,974 |0 |0 | icnl0 12/15/2029. | 6FE..
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11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024..................... .. 1 09/20/2017. | Sinking Fund Redemption............ccccouvenmeis | corneirnerenmeinniinenins | cvvereienns 39,244 | ............ 39,244 39,309 39,288 (V1 I ()] p— (V1 IO () (11 I 39,244 | ...... (VI IR 0 | oo 0 { e 1,358 |06/20/2024. | 1FE..
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020 .. | 09/20/2017. | Sinking Fund Redemption... 06/20/2020. | 2FE..
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018 <. | .| 07/02/2017. | Sinking Fund Redemption... 07/02/2018. | 1FE..
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20.............c....... .. | 07/02/2017. | Sinking Fund Redemption............ccccvvevers | covnrrevmrinerirerirnens 01/02/2020. | 1FE..
12189P AL 6 |BUR NTH/SAN FA 5.943 01/15/2022... .. | 07/15/2017. | Sinking Fund Redemption... 01/15/2022. | 1FE..
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027.. .... |C|09/25/2017. | MBS Paydown ..75,000 rerernennnn 13,854 10/25/2027. | 1FE..
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028..........ccovvvenec C| 09/25/2017. | MBS PaydOWN.........ucoumrererrereeiseirneeiannins | eneesseisnsssensesinnes | eoneeinns 116,250 | ..........116,250 | .......... 114,276 03/27/2028. | 1FE..
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047...... .. | 09/15/2017. | MBS Paydown..........ccovvenriemrinerrenireninnns | cvverernniienninenirenins | coveennennni2y800 | s 2,500 04/15/2047. | 1FE..
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36......... .. | 09/20/2017. | MBS Paydown..........cccrevrmrereererenerieninenes 06/20/2036. | 1FM..
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36......... .. | 09/20/2017. | Pass-Through Loss. 06/20/2036. | 1FM..
12543K AM 6 | COMMUNITY HEALTH TL G L+275 12/31/2019...... .. | 09/29/2017. | Paydown 12/31/2019. | 3FE..
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028 .. | 09/18/2017. | MBS Paydown.... 03/18/2028. | 1FE..
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28 .. | 09/18/2017. | MBS Paydown.... 24,991 24,993 06/18/2028. | 1FE..
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.... .. | 09/18/2017. | MBS Paydown.... 227,293 | ..... 227,428 10/18/2029. | 1FE..
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41.... .. | 09/18/2017. | MBS Paydown 02/18/2041. | 1FE..
12641P  CG 7 |CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36...... .. | 09/26/2017. | MBS Paydown.... 04/26/2036. | 1FM..
12641P CH 5 |CSMC 2009-6R 9A3 SUB SSUP CSTR 4/26/36...... .. | 09/26/2017. | MBS Paydown 04/26/2036. | 1FM..
12641P  CK 8 |CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36...... .. | 09/26/2017. | Pass-Through Loss 04/26/2036. | 1FM..
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 09/26/2017. | MBS Paydown 09/26/2037. | 1FM..
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 09/26/2017. | Pass-Through Loss. 09/26/2037. | 1FM..
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... .. | 09/26/2017. | MBS Paydown 07/26/2037. | 1FM..
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... .. | 09/26/2017. | Pass-Through Loss 07/26/2037. | 1FM..
12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36 .. | 08/26/2017. | MBS Paydown 12/26/2036. | 1FM..
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .. | 08/26/2017. | MBS Paydown 12/26/2036. | 1FM..
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.. .. | 09/26/2017. | Pass-Through Loss. 12/26/2036. | 1FM..
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.. .|.. [ 09/26/2017. | MBS Paydown 01/26/2036. | 1FM..
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36. .. | 09/26/2017. | Pass-Through Loss. 01/26/2036. | 1FM..
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37 woo | | 09/26/2017. | MBS Paydown 04/26/2037. | 1FM..
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37................. .. | 09/26/2017. | MBS Paydown.... 04/26/2037. | 1FM..
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 .. | 09/26/2017. | MBS Paydown 04/26/2037. | 1FM..
12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37.................. .. | 09/26/2017. | Pass-Through Loss. 04/26/2037. | 1FM..
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37..... .. | 09/26/2017. | MBS Paydown.... 03/26/2037. | 1FM..
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37....... .. | 09/26/2017. | MBS Paydown.... 03/26/2037. | 1FM..
12647TH BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE........ .. | 09/28/2017. | Pass-Through Loss 12/27/2036. | 1FM..
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35..... | .. | 09/25/2017. | MBS Paydown.... 04/25/2035. | 1FM..
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35..... | .. | 09/25/2017. | Pass-Through Loss 04/25/2035. | 1FM..
12667F LG 8 |CWALT 2004-J5 1A6 NAS 5.687 7/25/2034. .. | 09/25/2017. | MBS Paydown.... 07/25/2034. | 1FM..
12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024 v | .- | 09/25/2017. | MBS Paydown.... 08/25/2024. | 1FM..
12667F VF 9 |CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34..... .. | 09/25/2017. | MBS Paydown..........cceverreremerrnerierirenes 10/25/2034. | 1FM..
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12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.... | .. | 09/25/2017. | MBS PaydOWN..........cccccovvvrrvmeineennrinnninns | cervvmeenennseiseennnes | cerernen 914,267 | i 914,267 | ......211,231 | oo 372,794 | o0 | 1n(850,273) | o0 [ 0in(550,273) | o0 | e 914,267 | o0 |0 | cviieiiinl0 | e 01/25/2036. | 1FM..
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.... | .. | 09/25/2017. | Pass-Through LOSS.........cc.ccoevervneriirinniins | cervverirenescensniennns | vevvneinerennnn0 | s (1,403,449) | ..........21,985 | ooovvivrivrrennnd0 | e (0) [ cvcrieiiecnd0 | 0 | e (0) | 0 |0 [ 01/25/2036. | 1FM..
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36................. .. | 09/25/2017. | MBS Paydown 05/25/2036. | 1FM..
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36................. .. | 09/25/2017. | Pass-Through Loss 05/25/2036. | 1FM..
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36... | .. | 09/20/2017. | MBS Paydown.... 04/20/2036. | 1FM..
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... .. | 09/25/2017. | MBS Paydown.... 11/25/2035. | 1FM..
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35... | .. | 09/20/2017. | MBS Paydown 12/20/2035. | 1FM..
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35... | .. | 09/20/2017. | Pass-Through Loss 12/20/2035. | 1FM..
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036.... | .. | 07/25/2017. | Pass-Through Loss 01/25/2036. | 1FM..
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036.... | .. | 09/25/2017. | MBS Paydown.... 01/25/2036. | 1FM..
12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034... | .. | 09/20/2017. | MBS Paydown.... 09/20/2034. | 1Z.....
12669F VH 3 |CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034........ .. | 09/25/2017. | MBS Paydown.... 05/25/2034. | 1FM..
12669G BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34..... .. | 09/20/2017. | MBS Paydown.... 11/20/2034. | 1FM..
12669G BZ 3 | CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34..... .. | 09/20/2017. | MBS Paydown.... 11/20/2034. [ 1Z.....
12803P AB 4 |CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047...... | .. | 08/20/2017. | MBS Paydown 08/20/2047. | 2AM.
14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046........ .. | 09/15/2017. | MBS Paydown.... 02/15/2046. | 1FE..
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041......... | .. 09/15/2017. | MBS Paydown.... 08/15/2041. | 1FE..
16162W NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35....... .. | 09/25/2017. | MBS Paydown.... 11/25/2035. | 3FM..
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36....... . | 09/25/2017. | MBS Paydown 01/25/2036. | 1FM..
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .. | 09/25/2017. | Pass-Through Loss. 01/25/2036. | 1FM.
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136............ . | 09/25/2017. | MBS Paydown 11/25/2036. | 4FM..
16165Y AV 4 | CFLX 2007-M12F6 NAS SSNR 5.0296 08/37......... .. | 09/25/2017. | MBS Paydown 08/25/2037. | 1FM.
16165Y AV 4 |CFLX2007-M12F6 NAS SSNR 5.0296 08/37......... .. | 09/25/2017. | Pass-Through Loss. 08/25/2037. | 1FM..
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.. .. | 09/25/2017. | MBS Paydown.... 03/25/2036. | 1FM.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 .. | 09/25/2017. | MBS Paydown 08/25/2035. | 1FM..
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 .. | 09/25/2017. | MBS Paydown.... 04/25/2036. | 1FM..
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.... .. | 09/25/2017. | Pass-Through Loss. 04/25/2036. | 1FM..
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 woo | .| 09/25/2017. | MBS Paydown 07/25/2036. | 1FM..
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36................... .. | 09/25/2017. | MBS Paydown.... 0 09/25/2036. | 1FM..
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37...... | .. | 09/25/2017. | MBS Paydown 0 03/25/2037. | 1FM..
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37...... .. | 09/25/2017. | Pass-Through Loss. L0 03/25/2037. | 1FM..
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37. .. | 09/25/2017. | MBS Paydown 0 06/25/2037. | 1FM..
18976G AR 7 | CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37. .. | 09/25/2017. | Pass-Through Loss. .0 06/25/2037. | 1FM..
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050...... .1 09/20/2017. [ MBS Paydown..........ccruverneerernineernninerenns | ovrirerierneirenineenens | veneenn. 240,838 | .........240,838 | .......... 240,837 ...0 04/20/2050. | 1FE..
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040. . | 09/25/2017. | MBS Paydown ..153,408 0 10/25/2040. | 1FE..
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027. .. | 09/15/2017. | MBS Paydown.... ...0 03/15/2027. | 1FM..
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 .| C| 09/18/2017. | MBS Paydown.... .0 04/18/2028. | 1FE..
227170 AG 2 |CRNN 2014-2A A ABS SNR 3.27 11/18/2029.......... | C| 09/18/2017. | MBS Paydown.... .0 11/18/2029. | 1FE..
23242L  AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.............. .1 09/15/2017. | MBS Paydown 0 07/15/2036. | 1FM..
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232456 AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.. | .. | 09/25/2017. | MBS PaydOWN...........ccoomeurrvimmrieirnneinnnnns | ceremeesnessssessesinnnes | ceverneens 124,848 | .......... 124,848 | ........... 95,024 | .oooovvernnnd 67,137 | oo (VN I 42,227 | oo (V1 I 42,227 | ........ (V10 124,848 | ... 0 12/25/2046. | 1FM..
232456 AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.. | .. | 09/25/2017. | Pass-Through Loss w0 | 2,208 1,862 | oo 0 | oo 0 12/25/2046. | 1FM..
233046 AC 5 | DNKN 2015-1A A2I ABS SNR 3.262 02/20/45......... .. | 08/20/2017. | MBS Paydown JOTR I 25,000 | .oovoonne. 25,000 25,000 | ... 25,000 0].. .0 . 02/20/2045. | 2AM.
233046 AD 3 | DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45.......... .. | 08/20/2017. | MBS Paydown...........covverremeveervnniierirenes , , \ , , 02/20/2045. | 2AM.
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.........cc0onnc.. .. | 09/25/2017. | MBS Paydown.... .0 01/25/2027. | 1FM..
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36... | .. | 09/25/2017. | MBS Paydown.... 0 [ 994 | 0 .51,630 | ...... 0].. 0. I 12/25/2036. | 1FM..
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.... | .. | 09/25/2017. | MBS Paydown w0 8,804 | (110 206,879 | ...... (VI IR (1 I 0 { e 1,534 |02/25/2037. | 1FM..
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.... | .. | 09/25/2017. | Pass-Through Loss | rerr 1,668 0 0 0 0 | 0 [ 0 0 ... 0. 0 0 .0 | 02/25/2037. | 1FM..
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35........ .. 1 09/25/2017. | MBS PaydOWN.........ocvvmrererrerenerieriecinees | cerveresensnsnissnnnenens | eereneenn 163,071 | i 163,071 04/25/2035. | 1FM..
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020 .. | 09/25/2017. | MBS Paydown...........ccovvveeivnniereninninnns | cevnniennrnenneninnens | conrenneenn,150 | i 6,150 03/25/2020. | 1FM..
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .. | 09/25/2017. | MBS Paydown.... 02/25/2036. | 1FM..
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .. | 09/25/2017. | Pass-Through Loss. 02/25/2036. | 1FM..
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034 .. | 09/25/2017. | MBS Paydown 07/25/2034. | 1FM..
26208 AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045...... .. | 07/20/2017. | MBS Paydown.... 07/20/2045. | 2AM.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027.. .| 07/15/2017. | MBS Paydown . ..183,784 04/15/2027. | 2AM.
26224H AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/2 .. | 07/15/2017. | MBS Paydown.... | , 212,671 | 212,636 04/15/2027. | 2FE..
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040....... C| 07/15/2017. | MBS Paydown.... | . 0. 0. 06/15/2040. | 1FE..
26845# AA 8 |EDXSUPPLY CHA SEN SEC NT 3.50 1/15/2019... | .. | 07/15/2017. | Paydown | AT, 396 | v , , AT, 0. 0. , 01/15/2019. [1.......
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39. C| 09/15/2017. | MBS Paydown.... 12/15/2039. | 1FE..
28108 AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025.. .1 07/01/2017. | MBS Paydown 10/01/2025. | 1FE..
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025.. < | .| 07/01/2017. | MBS Paydown.... 10/01/2025. | 1FE..
28618W AA 2 |ERL2014-1A A1 ABS SNR 2.299 04/19/2044......... .. | 09/19/2017. | MBS Paydown.... | . e 0. . 04/19/2044. | 1FE..
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037......... .. | 09/25/2017. | MBS Paydown.... | , v 281,247 | , , , 0. . , 04/25/2037. | 1FM..
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042 .. | 09/15/2017. | MBS Paydown.... 10/15/2042. | 1FE..
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42. .. | 09/15/2017. | MBS Paydown ..15,000 | ... revernennn 15,000 0]. 11/15/2042. | 1FE..
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036..... .. | 09/25/2017. | MBS Paydown.... 293,585 | .. 293,585 259,539 L0 10/25/2036. | 1FM..
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036............. .. | 09/25/2017. | MBS Paydown.... ..206,901 | ..oevenee 192,806 0 07/25/2036. | 1FM..
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35... | .. | 09/25/2017. | MBS Paydown.........cccccuvnvuverinrinnicnniinns | cervvnnivesrenisniennns | eereennn 186,377 | 110010 186,377 | e 158,421 L0 02/25/2035. | 1FM..
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35..... .. | 09/25/2017. | MBS PaydOown...........ccovvererenrrnerrerirneennns | eevvnernerisnrnernenens | cvrereereen80,500 | i0i000050,500 | 1oveenvnnn 48,086 0 11/25/2035. | 1FM..
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35..... .. | 09/25/2017. | Pass-Through Loss. L0 6 0]. 11/25/2035. | 1FM..
32113) CG 8 |FNLC 2005-4 A4 SEQ SNR FLT 02/25/2036........... .. | 09/25/2017. | MBS PaydOWN..........ocvvrrerireerienirierierinnees | correreseesessserienins | ceeeeeene 164,460 | .......... 164,460 | .......... 140,665 0 02/25/2036. | 1FM..
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033... .. | 09/25/2017. | MBS Paydown.... ..105,662 | .......... 104,539 0 04/25/2033. | 1FM..
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34 we | .. [ 09/25/2017. | MBS Paydown.... 58,084 0 09/25/2034. | 1FM..
36185M AJ 1 |GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/35...... .| 09/25/2017. | MBS Paydown..........ccovvveenrerernrneirerininnes | vernneeisnnerinnnens | coveenee 10,517 | 010,517 | 8,870 L0 07/25/2035. | 1FM..
3622EA AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047.... | .. | 09/25/2017. | MBS Paydown 36,514 0 03/25/2047. | 1FM..
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036........ .. | 09/25/2017. [ MBS Paydown..........covuverneeernineirnrnerinns | ovrrerinrnerenineenes | veneeeennn 130,210 | 1100000.130,210 | e 128,691 | ..o 123,546 | oo 0 02/25/2036. | 5FM..
362341 7S 2 |GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036........ .. | 09/25/2017. | Pass-Through Loss. 0 0 02/25/2036. | 5FM..
362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035........... .. | 09/25/2017. | MBS Paydown cevenerneenennnsnnens | coneernenene 11,328 | i 71,325 | 89,899 | i TO677 | 0 06/25/2035. | 1FM..
36242D BZ 5 |GSR2004-9 B1 MEZ FLT 08/25/2034..................... .. 1 09/25/2017. | MBS PaydOWN..........ccorverreeerrnerirerieninens | covrveernerisnnsnennenens | vevvveerse 723 | i 1,723 | 88,351 | 0 | 0 | e (132) | s 0 08/25/2034. | 1FM..
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36242D GSR 2004-14 3A2 SEQ CSTR 12/25/2034.............. .. | 09/25/2017. | MBS PaydOWN..........coourererenrirnniinnrincinnns | cevseessnnineinenenens | cvverneneen 44,860 | ooiniinnn 44,860 | .......... 44172 | s 43,951 | o0 | e 88 | i (V1 IR 88 | ..o 0 | oo 84,860 | .0 | o0 | 0 [ 1,030 |12/25/2034. | 1FM..
36242D UQ 4 |GSR 2005-AR14A1 SEQ SSNR FLT 01/25/2035.... | .. | 09/25/2017. | MBS Paydown.... 01/25/2035. | 1FM..
36242D VY 6 |GSR2005-AR14A2 MEZ FLT 01/25/2035............. .. | 09/25/2017. | MBS Paydown.... 01/25/2035. | 1AM.
36318W AA 8 |GALXY 2013-15A A CLO FLT 04/15/2025............... .. | 07/15/2017. | MBS Paydown 04/15/2025. | 1FE..
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045....... .. | 09/10/2017. | MBS Paydown.... 145,453 11/10/2045. | 1FM..
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028................ 09/17/2017. | MBS Paydown.... 166,074 04/17/2028. | 1FE..
37954T AA 2 |GSFI2015-1 B1 ABS SNR 2.74 01/18/2030.... 09/18/2017. | MBS Paydown 224,320 224,327 01/18/2030. | 2AM.
39121  AA 8 |GREAT RIVER 5.829 07/01/17 w.r | .| 07/01/2017. | Sinking Fund Redemption... 345,873 | .coovirine 345,873 , 07/01/2017. | 1FE..
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.........oecvuvrennce .. | 09/25/2017. | MBS Paydown...........ccrveemrereererenerieninenes 20,321 20,336 | .ovvrverinen0 | 136 | i [ 136 |0 | 20,540 | 0 | 0 | 0 [ 699 |09/25/2034. | 1FM..
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020...........ccevvreervnnne 09/15/2017. | Sinking Fund Redemption... 89,971 89,780 12/15/2020. | 3FE..
40423X AA 0 |NZES 2016-PLS2 A ABS SNR 5.683 07/25/21........ .. | 09/25/2017. | MBS Paydown 4,132,047 4,132,036 07/25/2021. | 2AM.
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037...... .. | 09/25/2017. | MBS Paydown 21,860 29,681 09/25/2037. | 1FM..
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037...... .. | 09/25/2017. | Pass-Through LOSS..........ccueeenerneremeeneninne | weernerrnsnnmersnenenneens | ervmeenennnennen0 [T [T [, 0 | o0 | e, 0 09/25/2037. | 1FM..
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.......... .. | 08/25/2017. | Pass-Through Loss 09/25/2037. | 1FM..
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037.. .. | 09/25/2017. | MBS Paydown .65,533 09/25/2037. | 1FM..
41161P EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034......... .. 1 09/19/2017. [ MBS Paydown..........cccvrervermernernninrirerinnnees | vverersnrennnisninnns | conervnnennnh 894 | s 4,494 06/19/2034. | 1FM..
41161P  FV 0 |HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034......... .. [ 09/19/2017. | MBS PaydOWN..........cvvmrerrrenrrerierincenens | ceeneennerisssnensenens | oveernnnennen 3,380 | oeees 08/19/2034. | 1FM..
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46...... .| 09/19/2017. [ MBS Paydown..........cocovvveinrnnerinrnersnnnnnns | vnrnnrveiseneninnnnes | eoereeeeen 210,779 | i 270,779 0 09/19/2046. | 1FM..
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46...... .. 1 09/19/2017. | Pass-Through LOSS.........ccceevreenerenrineeinns | eerneennsrisennennenens | eevervineeneninnen0 [ v 67,491 L0 09/19/2046. | 1FM..
41162N  AC 1 |HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47...... | .. | 09/19/2017. | MBS Paydown 289,336 230,817 229,069 0 01/25/2047. | 1FM..
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043............ .. 1 09/20/2017. | MBS PaydOWN..........cvorvereercrinerrenieeenens | cerneriseessssinsennenns | eevenenne 110,902 | i, 110,902 110,496 | ..ooovvevnees 110,510 0 03/20/2043. | 2AM.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028.. .. | 09/25/2017. | MBS Paydown.... L0 12/26/2028. | 1FE..
43710M  AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037............ | .. | 09/25/2017.| MBS Paydown.... 0 02/25/2037. | 1FM..
43739E 2 |HMBT 2005-1 A1 SEQ SSNR FLT 03/25/2035........ .. | 09/25/2017. | MBS Paydown.... L0 03/25/2035. | 1FM..
43739H 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036 . | 09/25/2017. | MBS Paydown 0 12/25/2036. | 1FM..
45254N 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.. .. | 09/25/2017. | MBS Paydown.... L0 04/25/2035. | 1FM..
45254N 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. | 08/25/2017. | Pass-Through Loss. .0 08/25/2035. | 1FM..
45254N 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 v | .. | 09/25/2017. | MBS Paydown .0 08/25/2035. | 1FM..
4525TE 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037..... .. | 09/25/2017. | MBS Paydown.... .0 02/25/2037. | 1FM..
453666 5 |IMPACT SALES LLC L+700 12/30/2021...... .. | 09/29/2017. | Paydown 0 12/30/2021. | 2FE..
453667 3 |IMPACT SALES LLC DD L+700 12/30/2021............ | .. | 09/29/2017. | Paydown .0 12/30/2021. | 2FE..
45660L 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35....... .. | 09/25/2017. | MBS Paydown 0 02/25/2035. | 1FM..
45660L 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35....... .. | 09/25/2017. | Pass-Through Loss. L0 02/25/2035. | 1FM..
45660L 2 | INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35....... .| 09/25/2017. | MBS Paydown L0 06/25/2035. | 1FM..
45660L 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35....... | .. | 09/25/2017. | Pass-Through Loss. 0 06/25/2035. | 1FM..
45660L 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035..... .. | 09/25/2017. | MBS Paydown..........coviveevmnrirermrnernrnienns | evvrvereeinsireninnnens | e 115,761 | i 115,761 ...0 06/25/2035. | 1FM..
45660L 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35....... .. | 09/25/2017. | MBS PaydOwN...........cccvvveervmmirerieninnnnnns | cevneriesnrnennenenneens | covreneeeen 1,191 | i 1,191 .0 06/25/2035. | 1FM..
45660L 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35....... .. 1 09/25/2017. | Pass-Through LOSS.........cccueeeneenerenneineninns | eeeserssseesnnneninneens | ervvnreneennecnsen0 [ i, (1,165) [ oo [0 | i | i, 0 .0 06/25/2035. | 1FM..
45660N 1 | INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34......... .. | 09/25/2017. | MBS PaydOWN...........ccoiverereenirerirereneennns | ceeveenneesnnrnennenens | ceveeeeneen 19,844 | i 19,844 | ..o 16,272 | i 16,418 | 0 | 533 0 10/25/2034. | 1FM..
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46184#  AA INVISION DIV LIBOR+900 6/30/2020..............ccoce... o+ [ 09/30/2017. | PAYAOWN........oouverrirciieireiieiiseeiseeieseinee | ceesseissssissssesssenens | covesseiens 18,750 | cooereer 18,750 | oo 18,563 | oo 18,614 | oo (V1 IO 23 | o (V1 IO 23 | o 0 | e 18,750 | oo (VI OO 4 N ISV 0 { e 1,390 |06/30/2020. (4.......
46590B AA 2 |JPTEP 2011-1 A SEQ CSTR 06/17/41 .. | 09/17/2017. | MBS Paydown.... 261,397 261,397 | ... 261,397 06/17/2041. | 1FE..
46615P AE 4 |JFIN 2007-1A C CLO MEZ FLT 07/20/2021. .. | 07/20/2017. | MBS Paydown.... 1,275,807 1,226,370 | ........... 1,253,982 07/20/2021. | 1FE..
46617U AN 1 |JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23..... .. | 07/20/2017. | MBS PaydOWN...........ccourveiieirierierinriinns | creoeriesiinesieninenens 310,833 310,833 | oo 310,833 04/20/2023. | 1FE..
46619X AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70......... .. | 09/15/2017. | MBS Paydown.... 03/17/2070. | 1FE..
466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035.... | .. | 09/25/2017. | MBS Paydown.... 08/25/2035. | 1FM..
46627M AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. | 09/25/2017. | MBS Paydown 12/25/2035. | 1FM..
46627M AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. | 09/25/2017. | Pass-Through Loss 12/25/2035. | 1FM.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... .. | 09/25/2017. | MBS Paydown...........ccrveemrereererenerieninenes 03/25/2036. | 1FM..
46627M CU 9 | JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... .. | 09/25/2017. | Pass-Through LOSS...........coeveivviviriiierienns 0 0 03/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36........ .. | 07/26/2017. | Repayment of Prior Pass Through Losses... |.... 0 0 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36........ | .. | 07/26/2017. | Repayment of Prior Pass Through Losses... | .... 0 .0 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36........ | .. | 08/28/2017. | Repayment of Prior Pass Through Losses... | .... 0 .0 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36........ | .. | 08/31/2017. | Repayment of Prior Pass Through LOSSES... | ....cccoververvnriinnns | oririeereen8,833 | i [ [0 0 0 05/25/2036. | 1FM.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 .| 09/26/2017. | Repayment of Prior Pass Through Losses... 0 0 05/25/2036. | 1FM..
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36........ | .. | 09/26/2017. | Repayment of Prior Pass Through LOSSES... | ....cccovevvervnriinne | orereeerenn 9,989 | i [ [0 .0 05/25/2036. | 1FM.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36........ .. | 09/30/2017. | Book Valug AdIUSIMENL............cccvrrrerirerirne | cerverrnerrirernerirenens | erverrinernennnen0 [0 [0 [0 | 0 | 151,957 05/25/2036. | 1FM..
46630 AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049...... .. | 09/15/2017. | MBS Paydown 01/15/2049. | 1FM.
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.. | .. | 08/25/2017. | Pass-Through Loss 04/25/2037. | 1FM..
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.. | .. | 09/25/2017. | MBS Paydown 04/25/2037. | 1FM.
46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49.............. .. | 09/15/2017. | MBS Paydown.... 06/15/2049. | 1FM..
46632T AA 3 | JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37..... | .. | 09/27/2017. | MBS Paydown.... 07/27/2037. | 1FM.
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.. | .. | 09/26/2017. | MBS Paydown.... 03/26/2037. | 1FM..
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE. | .. | 09/26/2017. | MBS Paydown.... 11/26/2036. | 1FM.
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE....... |.. | 09/26/2017.| MBS Paydown.... . 04/26/2035. | 1FM..
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE....... .. | 09/26/2017. | Pass-Through Loss 0 ] 0 [ 0 {0 [ 0 0 .0 | 04/26/2035. | 1FM..
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE....... .. | 09/30/2017. | Book Value Adjustment... 0 (V1 IO 0 L0 04/26/2035. | 1FM..
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042...........ccccoeuvuueee .. | 09/27/2017. | MBS Paydown 860,838 L0 10/27/2042. | 1FE..
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42 .| 09/17/2017. | MBS Paydown.... 149,674 0 09/17/2042. | 1FE..
46639A AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042.. .. | 09/27/2017. | MBS Paydown 52,086 0 12/27/2042. | 1FE..
46645A AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE....... .. | 09/25/2017. | MBS Paydown.... 0 06/26/2047. | 1AM.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47...... | .. | 09/25/2017. | MBS Paydown.... 0 06/25/2047. | 1FM..
472321 AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............| .. | 09/26/2017. | MBS Paydown.... L0 10/25/2035. | 1FM..
472321 AG 3 | JMAC 2008-R2 1A3 MEZ CSTR 10/25/35............... .. | 09/26/2017. | Pass-Through Loss .0 10/25/2035. | 1FM..
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE....... | .. | 09/21/2017. | MBS Paydown.... 0 06/21/2037. | 1FM..
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE .. | 09/21/2017. | Pass-Through Loss 0 06/21/2037. | 1FM..
47232D AE 2 |JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37....... .. | 09/26/2017. | Pass-Through Loss. 0 04/26/2037. | 1FM..
47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36..... .. | 09/26/2017. | MBS Paydown 0 09/26/2036. | 1FM..
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36....... .. | 09/26/2017. | Pass-Through LOSS..........ccuveevevnerierenenines | cevrnrernmrrenrnenirenens | evvervinennencnnen0 [ 8,635 | i 1,530 | 0 | 0 | s (U 0 09/26/2036. | 1FM..
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472320 AU JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36....... .. | 09/26/2017. | MBS PaYAOWN.........orvvmrimirerineiieiieninees | cereeiseisssisessennens | cevvneenns 192,239 192,239 182,266 | ....ccooonc.. 187,689 | ..ooovvvvreenc0 [ i 1,810 | oo (V1 I 1,810 | ......... 0 | oo 92,239 |10 |0 | 0 [ 5,891 | 09/26/2036. | 1FM..
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36....... .. | 09/26/2017. | Pass-Through Loss. 09/26/2036. | 1FM..
47232D BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36....... .. | 09/26/2017. | MBS Paydown 09/26/2036. | 1FM..
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36....... .. | 09/26/2017. | Pass-Through LOSS.........cc.uevevrvenerverinennes | ervvnrevnriennnnenrenens | evverrinennerineen0 [ e 11,569 [ i 1,312 [0 | e | i (0) | s 0 09/26/2036. | 1FM..
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36..... .. | 09/21/2017. | MBS Paydown.... .0 05/21/2036. | 1FM..
47232D CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36... | .. | 09/26/2017. | MBS Paydown.... .0 12/26/2036. | 1FM..
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36... | .. | 09/26/2017. | Pass-Through Loss .0 12/26/2036. | 1FM..
47232D CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47..... .. | 09/26/2017. | MBS Paydown .0 04/26/2047. | 1FM..
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47..... | .. | 09/26/2017. | Pass-Through LOSS..........cccceeeverrnereimreneninns | veenerenmrimnnneninneens | crvmrenennnecnnen0 [ i, 009 | 2,297 |0 | i | viciecead(7) | e 0 04/26/2047. | 1FM..
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37..... | .. | 09/26/2017. | MBS Paydown .0 06/26/2037. | 1FM..
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37..... | .. | 09/26/2017. | Pass-Through Loss .0 06/26/2037. | 1FM..
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37..... .. | 09/26/2017. | MBS Paydown .0 08/26/2037. | 1FM..
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37..... | .. | 07/26/2017. | Pass-Through Loss .0 08/26/2037. | 1FM..
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37..... | .. | 09/30/2017. | Book Value Adjustment... .0 08/26/2037. | 1FM..
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35..... .. | 09/26/2017. | MBS Paydown.... 0 09/26/2035. | 1FM..
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35..... | .. | 09/26/2017. | Pass-Through Loss .0 09/26/2035. | 1FM..
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35..... | .. | 09/30/2017. | Book Value Adjustment... .0 09/26/2035. | 1FM..
47232D EF 5 |JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37..... .. | 09/26/2017. | MBS Paydown .0 06/26/2037. | 1FM..
47232D FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36... | .. | 09/26/2017. | MBS Paydown .0 12/26/2036. | 1FM..
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37..... | .. | 08/26/2017. | Pass-Through Loss. 0 06/26/2037. | 1FM..
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE................ .. | 09/26/2017. | MBS Paydown .0 11/26/2037. | 1FM..
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37...... .. | 09/26/2017. | MBS Paydown .0 02/26/2037. | 1FM..
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37........ .. | 09/26/2017. | Pass-Through Loss. .0 02/26/2037. | 1FM..
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37....... .. | 09/26/2017. | MBS Paydown .0 02/26/2037. | 1FM..
47232V AJ 1 |JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37 .. | 09/26/2017. | Pass-Through Loss. 0 02/26/2037. | 1FM..
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35....... .. | 09/26/2017. | MBS Paydown ...0 09/26/2035. | 1FM..
47232V AZ 5 |JMAC 2009-R4 5A4 SUB SSUP CSTR 09/26/35..... .. | 09/26/2017. | Pass-Through Loss. 09/26/2035. | 1FM..
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35..... | .. | 09/26/2017. | Pass-Through Loss 09/26/2035. | 6FM..
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36........ .. | 09/26/2017. | MBS Paydown 11/26/2036. | 1FM..
47232V BL 5 |JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36 .. | 09/26/2017. | Pass-Through Loss. 11/26/2036. | 1FM..
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36....... .. | 09/26/2017. | MBS Paydown 11/26/2036. | 1FM..
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36........ .. | 09/26/2017. | Pass-Through Loss 11/26/2036. | 1FM..
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37..... .. | 09/26/2017. | MBS Paydown 11/26/2037. | 1FM..
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37..... .. | 09/26/2017. | Pass-Through Loss 11/26/2037. | 1FM..
47232V CA 8 |JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36...... .. | 08/26/2017. | MBS Paydown.... 07/26/2036. | 1FM..
47232V CB 6 [JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36...... .. | 09/26/2017. [ MBS Paydown..........ccoviverneiernrnerennerenns | evvrverienneireninnnens | cevenennne 10,981 [ 100000010,981 | i 10,981 | oo 10,937 07/26/2036. | 1FM..
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36...... .. | 09/26/2017. | Pass-Through LOSS..........ccuvvenrirerinrnrerirns | crevrrevmrrnenrennneens | eovnervenvnnnnen [ v 8,724 | i 1,608 | oo 0 07/26/2036. | 1FM..
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37....... .. | 09/26/2017. | MBS Paydown 29,665 29,342 04/26/2037. | 1FM..
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47232V DR JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 .1 09/26/2017. | MBS PaydOwn............ccoevvrerererneereiineinnns 17,648 | ...coonee. 17,648 | oo 17,285 | oovecennd (VI I ((10) 1 - (V1 PRRRRRPOON (:10) N IO 0 | oo 17,648 | 10 | 0 | 0 | 719 | 04/26/2036. | 1FM..
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36. . 109/26/2017. | Pass-Through LOSS..........ccevvenvveverinerneninns | cevreriemnrverrennnenns | ervvevivernnnceen0 [ i 1,912 | s 756 | oo 0 | oo (VN FURRPOURPPORPOUON (<) SUPPORPPORRPOR | I PPORPPOURPPORTROON (<) I SOOI 04/26/2036. | 1FM..
47232V DZ 2 [JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36 .| 09/26/2017. | MBS Paydown 23,187 22,706 0 | covrrrrrenene(38) | o0 | s (35) [ cieeind0 | 23,187 |0 |0 | 0 | 03/26/2036. | 1FM..
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36. . 109/26/2017. | Pass-Through LOSS..........cccvvwrrrverenrnnenine | wvvrerivnnrnernenrnenns | evvveeinenrsnenen | v ,422 | i 1138 | o (U TN 0 | 0 [0 | 0 [ 03/26/2036. | 1FM..
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37 . | 09/26/2017. | MBS Paydown 22,300 22,071 0 | e 10 | 0 10 |0 | 22,122 |0 |0 | 0 | 03/26/2037. | 1FM..
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37 . 109/26/2017. | Pass-Through LOSS..........cccvvverrveverenernenins | wvvverivnnrnernernneens | evvveeinernsrcnen | vvviieeenn 7,136 | i TA% | (U RN O | e (1) | el 0 | e (17) | i 03/26/2037. | 1FM..
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37 .1 09/26/2017. | MBS PaydOwN...........cccrvvrremrrrerineeneninne | weenerinsnenenneeinseens | cvvereeeennni28,269 | 1i00000:25,269 | 10025647 | coviiricn25,191 | 0 | 18 | 0 18 0 | 025,269 |10 |0 | 0 [ e 04/26/2037. | 1FM..
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37 . 1 09/26/2017. | Pass-Through LOSS...........cccuvrrrveriineirnninns | vvvverimniverirerinnnnns | evvveeiveninniceen [ i 12,081 | 12,231 |0 [0 | ieieacd67) | 0 | e (67) | e 04/26/2037. | 1FM..
47232V EX 6 |JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36 .1 09/26/2017. | MBS PaydOWN...........coeverernerierineernnninnes | weernerinsnieennseinneens | overenrennn 36,081 | iiii0.36,081 | 036,081 | oo 35,942 | 0 | 171 |0 [l 171 | 02/26/2036. | 1FM..
47232V FA 5 |JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36 . 109/26/2017. | Pass-Through LOSS..........cccuuvrriverinenreninns | vvvverinniverreninnnees | evvververnsneeen | 13,893 | 013,593 | 0 [0 | e (44) | 0 | e (44) | e 02/26/2036. | 1FM..
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36........ .. | 09/26/2017. | MBS Paydown 01/26/2036. | 1FM..
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36........ .. | 09/26/2017. | Pass-Through LOSS...........cuvuevrvneriveriinennes | ervvrenmrnnnnnenrenens | evvereinenrencnnen0 [ e8| iiiiinn864 | 0 | 0 | i, L0 01/26/2036. | 1FM..
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47 .1 09/26/2017. | MBS PaydOwN...........cooerenerrerinriseninrines | seveveevnensnenirseesnnes | cernnennn 112,265 | i 112,265 0 01/26/2047. | 1FM..
47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36........ .. | 07/26/2017. | MBS Paydown.... ...9,806 L0 02/26/2036. | 1FM..
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36 .. | 09/26/2017. | MBS Paydown.... 0 02/26/2036. | 1FM..
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ .. | 09/26/2017. | Pass-Through Loss 0 02/26/2036. | 1FM..
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47. . | 09/26/2017. | Pass-Through Loss .0 01/26/2047. | 1FM..
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29...........oeccmmreeee .. | 07/25/2017. | MBS Paydown ..7,966 | .... ..6,452 .0 07/25/2029. | 1FE..
50540R AK 8 |LABORATORY CORP 2.20 08/23/2017..........cconu... .. | 08/23/2017. | Maturity.... 3,000,000 | ....... 2,993,790 .0 08/23/2017. | 2FE..
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042. .. | 09/15/2017. | MBS Paydown .62,500 0 01/15/2042. | 1FE..
52519S AD 5 |LABMH 2001-B A4 SEQ 5.27 9/15/18 w.e | .| 09/15/2017. | MBS Paydown.... ...0 09/15/2018. | 1FE..
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035......... .. | 08/25/2017. [ Pass-THhrough LOSS.........cocrervvieveniivernnnes [ ovrveriennererinnnnins | vernrneninnieennsn0 [ i 5,568 | ciiiennnid,009 | oo (VI IO 0].. .0 12/25/2035. | 1FM..
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035......... .| 09/25/2017. | MBS Paydown 61,119 59,292 0. 1,423 .0 12/25/2035. | 1FM..
52521R AC 5 [LMT 2007-5 1A1 SEQ FLT 6/25/2037 .. | 09/25/2017. | MBS Paydown..........cccovvveenmerrnrnerennnenes | vvrvnreennnneninnnns | coveeeennen 94,409 | i 94,409 | 185,275 | oo 48,775 | 0| v 29,190 .0 06/25/2037. | 1FM..
52521R  AC 5 [LMT 2007-5 1A1 SEQ FLT 6/25/2037...... .. | 09/25/2017. | Pass-Through Loss. 0 06/25/2037. | 1FM..
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46. .. | 07/25/2017. | Pass-Through Loss .0 11/25/2046. | 1FM..
52522D AG 6 [LXS 2006-16N A321 SEQ SSNR FLT 11/25/46....... | .. | 09/25/2017. | MBS Paydown.... .0 11/25/2046. | 1FM..
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .. | 09/25/2017. | MBS Paydown.... 0 01/25/2037. | 1FM..
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .. | 09/25/2017. | Pass-Through Loss L0 01/25/2037. | 1FM..
52525F AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 .. | 07/25/2017. | MBS Paydown.... 24,975 0 07/25/2047. | 1FM..
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034................. .. | 09/25/2017. | MBS PaydOWN...........cveueveerinrrierirerenceinnns | ceeverissrnenireneneens | ovvernereee 15809 | ovvrennennn 7,838 | o 7,679 0 02/25/2034. | 1FM..
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045 . 109/15/2017. | MBS PaydOwN...........ccvvvvmreerierineinneinnns | sevieeeinernnenseinnees | eererern 489,236 | ........489,236 | ......... 483,697 .0 01/15/2045. | 1FE..
55818K AL 5 |MDPK2013-11A C CLOFLT 10/23/2025................ .. | 09/07/2017. | DIStADULION..........ovvvvrrerricrirerirerierereninens | cevvreisesrssrrenenens | 20002,000,000 | .......2,000,000 | ....... 1,937,400 .0 10/23/2025. | 1FE..
576433 GM 2 | MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033........ .| 09/25/2017. | MBS Paydown.... 119,049 ...0 12/25/2033. | 1FM..
576433 XA 9 |MARM 2005-1 3A1 PT SNR FLT 02/25/2035... . | 09/25/2017. | MBS Paydown ..2,950 0 02/25/2035. | 1FM..
576434 UH 5 | MALT 2004-9 A6 NAS STP 08/25/2034 v | | 09/25/2017. | MBS Paydown.... 30,615 .0 08/25/2034. | 1FM..
57643L LC 8 | MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035........ .. | 09/25/2017. | MBS PaydOwN...........ccvverrveerinirrerireniiens | coverineeissninennenins | ceeeen 165,576 | ... 165,576 | .......... 165,369 11/25/2035. | 1FM..
59020U ZE 8 [MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035....... .. | 09/25/2017. [ MBS Paydown........c.ccvevernrererninrierinerenns | ovrirerierneirennenenees | veneeenn 380,991 | 110000, 387,591 | Lo 361,308 08/25/2035. | 1FM..
600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022........ .. | 08/23/2017. | Commitment Fee...........occveveirenerererieriens 0 (V1 0 (V1 IO (U 0 12/02/2022. | 3FE..
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600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022........ .. | 09/20/2017. | Commitment FE€..........occevvrinerrerierirens . 0 (0 UPOOPORUPPURPOPPOTR R [PPUPPURPPOPORN N [SUPPUPPPURPOPUOTR R ESOPOPUOPPORPOR o I EUPOOPPURPOORPOROOOR | B IOPOOOPN 0 526 | ... 0. 0 0 .0 | 12/02/2022. | 3FE..
610332 AE 8 |MCBSL 2015-1A B CLO MEZ FLT 05/22/2027........ .. | 08/22/2017. | MBS PaydOown...........ccvvverrvenerinirrerirernnns | coverineeissniesesnenins | eeeerrn800,000 | .........800,000 | .......... 800,750 | ..oovvvevrerrreenenc0 | e [ i (750) | o0 | e (750) | e (V10 I 800,000 | ...... (V1 IR LV I 0. 19,692 | 05/22/2027. | 1FE..
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE.......... .. | 09/25/2017. | MBS PaydOWN..........coireeirerineinnriesinees | censeiseissseisssssnneins | eeeenern.566,683 | ..........566,663 | .......... 500,443 0 ] 20,942 | 0 566,663 | ...... 0. 0 0 [ e 4,523 | 12/26/2046. | 1FM..
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE.......... .. | 09/25/2017. | Pass-Through Loss (0 IO OPOPPOURPPOROR R ESVOOPPPUPPORPPON | IOPPPOPPORPOOROR | B RPN 0 | e 0 | e 0 0 ... 0. 0 0 .0 | 12/26/2046. | 1FM..
617432 ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23.... | .. | 07/19/2017. | Consent Fee... . 0 0 L0 10/30/2023. | 1FE..
61743Z ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23.... | .. | 08/07/2017. | PaydOWN.........cccvvueeremrinerienirerernseisniinnns | wevervvenieneseeeneens | e 1,488,387 | i 1,488,387 | ....... 1,484,081 0 10/30/2023. | 1FE..
61748H QJ 3 |MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035...... .. | 09/25/2017. | MBS Paydown.... ....35,846 0 11/25/2035. | 1FM..
61749L BM 2 | MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.... | .. | 09/25/2017. | MBS Paydown.... RS 1,197 0 06/25/2036. | 1FM..
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46............... .. | 09/25/2017. | MBS PaydOWN.........ccvumrereererinernerieninees | cervneiserssseisensnnnens | eevnnenne 172,289 | 100000 172,289 | e, 147,594 | ................82,848 | .0 | 117,456 | 0 10/25/2046. | 1FM..
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047...... .. | 09/25/2017. | MBS PaydOown...........ccvvvenriverinirnerireninnes | coverinsiisssinsinenns | eeeenn 196,097 | .. 196,097 | oo, 178,632 L0 07/25/2047. | 1FM..
61758M AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE... |.. [ 09/26/2017. | MBS PaydOWN...........cccovvvmerrerineenmeennninns | serveernenssenesseennnes | cereeneen 158,408 | ... 158,408 | ... 164,494 0 04/26/2036. | 1FM..
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037 .. | 08/25/2017. | MBS PaydOown...........cccvvverrvnerinirverirerinins | covereneeissninennenins | ceeerrnn 208,086 | .........208,086 | .......... 194,691 0 03/25/2037. | 1FM..
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037... .. | 09/25/2017. | MBS PaydOWN..........coomvererrerinernerieriiens | cerveeirseesssenssnnenens | ceenenn 816,672 | .......816,672 | ... 727,859 0 04/25/2037. | 1FM..
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028.... .. | 09/15/2017. | MBS Paydown.... 264,933 | ..... 264,967 0 12/15/2028. | 1FE..
64129G AA 4 |NEUB 2012-13A A1 CLO FLT 01/23/24 .. | 07/23/2017. | MBS Paydown 1,448,381 | . ..1,448,381 0 01/23/2024. | 1FE..
641296 AE 6 |NEUB 2012-13A C3 CLO FLT 01/23/24... v | [ 07/23/2017. | MBS Paydown...........ccvvrveerinriinnnicnnireines | covviverirerissienninens | e 1,500,000 | ......1,500,000 | ....... 1,425,000 | ........... 1,453,729 ...0 01/23/2024. | 1FE..
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36....... .. | 09/25/2017. | MBS Paydown.... .0 10/25/2036. | 1FM..
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36....... .. | 09/25/2017. | MBS Paydown.... .0 10/25/2036. | 1FM..
651577 AE 8 |NMRK 2013-1A A3 CLO 2.43 06/02/2025................ .. | 09/02/2017. | MBS Paydown.... . .0 06/02/2025. | 1FE..
65535V MJ 4 |NAA 2005-AR3 1A1 SEQ SSNR FLT 07/25/2035.... | .. | 09/25/2017. | MBS Paydown 12,074 0 07/25/2035. | 1FM..
65535V NL 8 |NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035.... | .. | 09/25/2017. | MBS Paydown.... ...105,844 .0 08/25/2035. | 1FM..
65536H BW 7 [NHELI 2006-FM1 2A3 SEQ SNR FLT 11/25/35....... .. | 09/25/2017. [ MBS Paydown...........ccovvvreenmrnernrnerernnnnes | verinrnernnnsnisnnins | ernennnn 150,373 | 000150,373 | ... 130,824 | el 149,744 | 0 | s .0 11/25/2035. | 1FM..
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........cvcvvnee. .. | 09/25/2017. | MBS Paydown.... .0 03/25/2047. | 1FM..
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 .. | 09/25/2017. | Pass-Through Loss .0 . 03/25/2047. | 1FM..
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE. . | 09/26/2017. | Pass-Through Loss .0 0 {87 | i | i (566) | oo 0 |......566 ..566 12/26/2036. | 1FM..
656569 AK 6 |NORTEL NETWORKS V/R 07/15/2011 .. | 07/11/2017. | Distrubution .0 w0 0 0 0 0. 616,188 | .......616,188 07/15/2011.16.......
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011... oo | 07/11/2017. | DISEIUDULION. .......oveoveceeciicrieereesseissenies | cerrerineenesiserienins | cevneennd 616,188 0 | 0 [0 0 [ 0. 0 0 .0 | 07/15/2011.6.......
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011... .. | 08/18/2017. | Distrubution .0 w0 34797 0. (201,356) | 0. 201,356 | ....... 201,356 | ..ccovvrrnnn 0 | 07/15/2011.16.......
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011... .. | 08/18/2017. | Distrubution 236,153 w0 0 [0 ] 236,153 | L 0. 0 0 .0 | 07/15/2011.6.......
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011... .. | 08/18/2017. | Book Value Adjustment... .0 .0 0 | o0 |0 | i 817,544 | L 0 |....(817,544) 07/15/2011.6.......
67087T DE 8 | OAK 2002-A A3 ABS SEQ 6.03 05/15/24. veee |+ | 09/15/2017. | MBS PaydOWN.......ouvermreervrerirerireesseinines [ eoveriseesienssenesnenins | cvvvernnens 18,695 6,272 | .. w0 1125 |0 ] 18,695 | (V1 IR 0 05/15/2024. | 1AM.
671090 AE 2 |OZLM 2015-11A A2B CLO MEZ 4.17 01/30/27........ .. | 08/18/2017. | DIStADULON..........ooeveeereieeieeeiierireeirneeinees | seerseesssiesssesiesens | crves 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ..ccooenee 2,000,000 | ..ocoviirinnn {1 [ I (0 (01 I (VR 0 2,000,000 | ...... 0. 0 01/30/2027. | 1FE..
671090 AN 2 |OZLM 2015-11A A1B CLO SSNR 3.28 01/30/27..... .. | 08/18/2017. | DIStADULION..........oorevrreecrenivierierieereninees | ceereriesisessenieeens | cveees 3,000,000 | ....... 3,000,000 | ...... 2,997,000 | ..oovvrnee 2,998,013 0. 339 0 339 | [V I 2,998,352 | ...... 0 01/30/2027. [1Z.....
67112P  AA 6 | SYNERGY 1608 10.00 08/30/2020............cocrvrerrnee .| 09/30/2017. | Paydown w0 | 885 |0 | 37,130 0 08/20/2020. | 6*.....
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47 .. | 09/15/2017. | MBS Paydown 0 |11 | iiinl0 | ..0..3,000,000 | ... 0 0 11/15/2047. | 1FE..
68286# AA 6 |FBIWESTCHESTER CTL A-13.61 07/05/2032...... .. | 09/05/2017. [ PAYAOWN........oouvvrrericrinrirciirierersnireneeiens | evvrnereenssireninnneens | cveneneneid0, 790 [ i 30,750 | oo 30,750 w0 | e (0) 0 | 30,750 | 0 .0 07/05/2032. | 1FE..
68764W AA 0 |SYNERGY 1657 10.00 8/30/2020.............crerererrrnee .. | 08/30/2017. | Paydown ...91,136 w0 1,200 [0 | 97,418 | L 0. .0 . 08/30/2020. | 6*.....
69352M AJ 9 | GHAWK 2007-1A B CLO MEZ FLT 04/18/2021....... .| 07/18/2017. | MBS Paydown.... | renn.408,388 . . 0 w2547 | 0| i 432,157 | L 0].. 0. 0 04/18/2021. | 1FE..
70437Y AB 7 |PAYLESS INC TL B 1L L+400 03/11/2021............... .. | 08/10/2017. | Exchanged SOV RSOOSR IO 1,945,190 | .......2,358,003 | ....... 1,084,682 | .......... 1,211,671 | oo (VN I 41,977 | oo (V1 I 41977 | ......... [V 1,253,648 | ...... 0. 691,542 | ....... 691,542 03/11/2021. | 6Z.....
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70454B AN PEABODY ENERGY TL LIBOR+325 9/24/2020....... .. | 07/31/2017. 0 | o0 | e 0 | o0 | e, (0 I (V1 RO | I O (0 ISP B IOV 0 0 (V1 I 19,383 | 09/24/2020. | 6*.....
71755V AB 5 |PAENERGY TL B 1L L+125 04/04/2018 .. 1 09/29/2017. | PaYdOWN.........ooevvriiririeiinnrinerienineninns | ceenerisnnnenenenneens | covrvnereeen 1,872 | vt 1,872 04/04/2018. | 5FE..
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046.... v || 09/25/2017. 11/25/2046. | 1FM..
74041W AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033......... .. | 09/24/2017. | MBS Paydown..........cccvvemreereervnnrierirenes 09/24/2033. | 1FE..
74332M  AA 3 |PROG 2015-SFR2 A ABS SSNR 2.74 06/32... .. | 08/12/12017. 06/12/2032. | 1FE..
74332N  AA 1 |PROG 2015-SFR3 A ABS SSNR 3.067 32 v | | 09/12/2017. 11/12/2032. | 1FE..
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.............. .. | 09/25/2017. 233,882 08/25/2046. | 1FM..
749236 AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037..... .. | 08/25/2017. (539) 01/25/2037. | 1FM.
749236 AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037..... .. | 09/25/2017. | MBS Paydown...........ccrveemrereererenerieninenes 173,368 01/25/2037. | 1FM..
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.. .. | 09/26/2017. ...146,375 L0 01/26/2036. | 1FM..
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.. v | .| 09/26/2017. . reeeernes 5,346 0 L0 01/26/2036. | 1FM..
74930A AA 5 |RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49. | .. | 07/16/2017. | MBS Paydown..........c.coevvmevirererrenmiinninens | wovervinenienesneninnnins | cveees 1,235,819 | ....... 1,235,819 | ....... 1,364,422 | .........1,240,644 | ........ccce0..0 | i (3,008) | ... 0 12/16/2049. | 1FE..
74930A AG 2 |RBSCF 2010-RR4 CMLB SUB SSUP CSTR 12/49.. .. | 09/16/2017. | MBS PaydOown..........ccovvvrevmmmrereernmrinnernenes | covmevnnensesisseesnnninns | eneees 4,884,963 | ....... 4,884,963 | ....... 5,108,602 0 12/16/2049. | 1FE..
74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE....... .. | 09/25/2017. ...41,593 L0 01/26/2036. | 1FM.
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE... |.. | 09/27/2017. ..256,106 0 07/26/2033. | 1FM..
74958W AC 0 |RFMSI 2007-SA12A2 SEQ CSTR 5.6206 02/37..... .. | 09/25/2017. | MBS Paydown..........cccovvvvenrrnerrnrnererinninnes | everrmninernnnerinnnnns | vernrnennnn 162 | i 9,162 | i 4,969 0 02/25/2037. | 1FM.
74958W AC 0 |RFMSI 2007-SA12A2 SEQ CSTR 5.6206 02/37..... .. | 09/25/2017. L0 02/25/2037. | 1FM..
751158 AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36....... .. | 09/25/2017. 0 07/25/2036. | 1FM.
75115B  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36....... .. | 09/25/2017. 0 07/25/2036. | 1FM..
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036...... | .. | 09/25/2017. 0 05/25/2036. | 1FM.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036...... .. | 09/25/2017. .0 05/25/2036. | 1FM..
75887F AE 6 |REGT4 2014-1AB CLO MEZ FLT 07/25/2026. .. | 07/06/2017. 0 07/25/2026. | 1Z.....
75970 AD 8 |RAMC 2007-1 AF1 SEQ 5.742 4/25/37 .. | 09/25/2017. | MBS PaydOown...........ccevemeererrerrnerierirenes 0 04/25/2037. | 1FM..
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36 .. | 09/25/2017. .0 02/25/2036. | 1FM.
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91* 01/25/3 .. | 09/25/2017. , 0]. 01/25/2032. | 1FM..
760985 XK 2 |RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33 v | . | 09/25/2017. ..42,093 L0 07/25/2033. | 1FM..
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35................ .. | 09/25/2017. 202,521 202,521 .0 09/25/2035. | 1FM..
761118  BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035..... .. | 09/25/2017. 529,907 529,907 .0 07/25/2035. | 1FM..
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035..... .. | 09/25/2017. 845 .0 07/25/2035. | 1FM..
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035...... | .. | 09/25/2017. .58,340 0 08/25/2035. | 1FM..
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035 .. | 09/25/2017. .0 08/25/2035. | 1FM..
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. | 09/25/2017. .0 10/25/2035. | 1FM..
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. | 09/25/2017. .0 10/25/2035. | 1FM..
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 09/25/2017. L0 02/25/2036. | 1FM..
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36 .. | 09/25/2017. 0]. 02/25/2036. | 1FM..
76111X LE 1 |RFMSI 2004-SA1 A3 SEQ SNR FLT 07/25/2034..... .. | 07/25/2017. [ MBS Paydown..........coruverneirerninrirnrnerinns | oveirerierseirenneennns | veneenn. 540,285 | ..........540,285 | .......... 546,014 0 07/25/2034. [1Z.....
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035.......... | .. | 09/25/2017. 38,282 0 03/25/2035. | 1FM..
76112B  HY 9 |RAMP 2005-RS1 Al NAS 4.713 1/25/35. v || 09/25/2017. 25,763 0 01/25/2035. | 1FM..
76112B  JS 0 |RAAC 2005-RP1 M3 MEZ SEQ FLT 07/25/2037..... .. | 09/25/2017. | MBS Paydown..........cceverreremerrnerierirenes 57,087 0 07/25/2037. | 1FM..
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76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035... | .. | 09/18/2017. | MBS PaydOWN.........ccccivrmreeremeenerinerieees | coreeiseessessneessenens | cevseenns 212,987 | ......... 212,987 | ......... 195,149 | ..ooovennce. 195,103 | oo (V1 IO 2,136 | oo (V1 I 2,136 | ......... (V1 212,987 | ...... (VI IR 0 | oo 0 { e 4,870 | 05/18/2035. | 1FM..
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023.................. .. | 09/26/2017. | OPPENHEIMER & CO.... ..99,000 ...100,000 05/15/2023. | 4FE..
78249L AB 6 |RUSSELL INVEST TL B 1L L+575 04/14/2023........ .. | 09/29/2017. . 5,000 04/14/2023. | 3FE..
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023...... .. | 09/20/2017. | MBS PaydOWN..........cvvmrerrierinirierierirnees | correreneesesiserienins | eevereene 110,214 01/20/2023. | 1FE..
78412F AL 8 | SPN-CALL09/17 6.37505/01/2019. oo [ 09/18/12017. | Call...ovveeerircreieeiieeieniesisessssienes | seersessssisessesisnens | crieee 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ........... 1,490,860 05/01/2019. | 3FE..
78442F EN 4 | SLM CORP 4.625 09/25/2017. o+ | 09/25/2017. | MALUIIEY......oovvrrereriririerienieesienisriienes | ceeseesesiensssenienens | cvvens 3,000,000 | ....... 3,000,000 | ....... 2,966,790 | ...cooonee 2,994,670 09/25/2017. | 4FE..
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 .. | 09/15/2017. | MBS Paydown.... ..305,574 | .......... 305,574 05/16/2044. | 1FE..
78446D AB 5 |SLMA 2011-A A2 ABS 4.37 4/17/2028 v | .- | 09/15/2017. | MBS Paydown.... v 101,998 | 101,998 | . 04/17/2028. | 1FE..
78446V AB 5 | SLMA 2012-A A2 ABS 3.83 01/17/2045..........ccco..... .. 1 09/15/2017. | MBS PaydOWN.........ovvvrereererenerrcrierinees | cererisenssssissensnenens | eeenennn 265,410 | i, 265,410 265,406 | ..... 265,410 (V1 IO (1 (V1 0 | e (V10 265,410 | ...... (VI IO (1 I 0 01/17/2045. | 1FE..
78447F AB 9 | SLMA 2012-E A2A ABS SSNR 2.09 06/15/2045...... .. | 09/15/2017. | MBS PaydOown...........ccovvervenerinirnerireninnes | coverinniisnninnnnenns | coveenn 121,473 | 121,473 | 121,442 121,468 | oo [ i) | 0 | i | 0| s 121,473 | ... (V1 IR LV T 0 06/15/2045. | 1FE..
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027........ccvvne.. .. | 09/15/2017. | MBS PaydOwN..........coovereererenernerierenens | ceveeiserssseissensnneens | eeeenenn 300,630 | .........300,630 | .......... 300,545 300,614 | oovcereeienn0 [ e |0 | e [ 0 300,630 | ...... 0 0 0 05/17/2027. | 1FE..
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025......... | .. | 09/25/2017. | MBS Paydown...........cccccvvvnervmmrrerirerernnens | rveenereennrinenrenernee | vovereeen 195,590 | 1000000.195,590 | oeevnce 195,569 | ...ocvevnvee 195,571 .0 08/25/2025. | 1FE..
78471F AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 .. | 09/25/2017. | MBS Paydown.... 231,830 | ..... 231,832 .0 12/26/2025. | 1FE..
81378E AA 1 | SABR 2007-BR4 A2A SEQ FLT 05/25/2037............ .. | 09/25/2017. | MBS Paydown.... L0 .0 05/25/2037. | 1FM.
81441N  AC 0 |SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036...... | .. | 09/25/2017. | MBS Paydown 0 .0 10/25/2036. | 1FM..
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22........... .. | 09/05/2017. | Paydown O .0 10/05/2022. | 2FE..
82650A AA 6 | SRFC 2012-3A A ABS 1.87 08/20/2029 .. | 09/20/2017. | MBS Paydown.... L0 .0 08/20/2029. | 1FE..
82652K AA 2 | SRFC 2017-1A A ABS SNR 2.91 03/20/34.. we | .- | 09/20/2017. | MBS Paydown.... . vererrn808,165 | ... 808,110 | oo 0 | e 0 .0 03/20/2034. | 1FE..
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026........... .. | 09/25/2017. | MBS PaYAOWN.........oucvvrrererrerienerierienirnees | cernerinseesssssensenens | cevneenns 312,924 | .......... 312,924 | ......... 312,898 | .0 | i 0 .0 0 01/26/2026. | 1FE..
83608G AL 0 |SNDPT 2013-1A A1F CLO 2.246 04/26/2025.. .| 07/26/2017. | MBS Paydown 225,704 225,704 225,704 | ... 0 .0 0 04/26/2025. | 1FE..
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035 .. | 09/25/2017. | MBS Paydown.... .0 .0 0 05/25/2035. | 1FM..
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035 .. | 09/25/2017. | Pass-Through Loss w0 ] 0 [ 0 0 ... 0 0 0 ..0 | 05/25/2035. | 1FM.
845467 AK 5 | SOUTHWESTERN ENERGY 4.05 01/23/2020........ | .. | 09/25/2017. | Cash Tender. .0 140,000 01/23/2020. | 3FE..
845743 BM 4 |SOUTHWN PUB SERV SER G 8.75 12/01/2018..... .. | 08/30/2017. | Make Whole Call. .0 ....259,351 12/01/2018. | 1FE..
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046... .. | 09/20/2017. | MBS Paydown.... 0 10/20/2046. | 1FE..
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.... | .. | 08/25/2017. | Pass-Through Loss .0 11/25/2035. | 1FM..
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.... | .. | 09/25/2017. | MBS Paydown.... .0 11/25/2035. | 1FM..
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35..... | .. | 09/25/2017. | MBS Paydown.... .0 07/25/2035. | 1FM..
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35..... | .. | 09/25/2017. | Pass-Through Loss .0 07/25/2035. | 1FM..
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035....... | .. | 09/25/2017. | MBS Paydown.... 0 07/25/2035. | 1FM..
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035....... .. | 09/25/2017. | Pass-Through Loss. .0 07/25/2035. | 1FM..
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. .. | 09/25/2017. | MBS Paydown .0 08/25/2035. | 1FM..
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. .. | 09/25/2017. | Pass-Through Loss. .0 08/25/2035. | 1FM..
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35..... | .. | 09/25/2017. | MBS Paydown, ...0 09/25/2035. | 1FM..
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035.. . | 08/25/2017. | Pass-Through Loss. 0 10/25/2035. | 1FM..
863579 ZL 5 |SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035....... .| 09/25/2017. | MBS Paydown ...0 10/25/2035. | 1FM..
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 .. | 09/25/2017. | MBS Paydown.... .0 06/25/2036. | 1FM..
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. woer | .| 09/25/2017. | MBS Paydown.... .0 08/25/2031. | 1FM..
86359A MG 5 | SASC 2003-AL1 APO 4/25/31.......cveoivrririirinirnns .. | 09/25/2017. | MBS Paydown............ccocveervnerrrerercens 0 04/25/2031. | 1FM..
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86359A WT 6 | SASC 2003-AL2 APO 0.00 01/25/2031........ccovvvvneee .. [ 09/25/2017. | MBS PaYAOWN.........orvvmirerinrirnerieeiseiinns | eeerseisssissssnsssesens | csvesseeenn 25735 | ooveonne. 25,735 20,009 22,066 (V1 IO 644 | oo (V1 I 644 | ... (1 I 25,735 | ...... 0 0 0 .0 | 01/25/2031. | 1AM.
86359B YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034. .. | 09/25/2017. | MBS Paydown.... 08/25/2034. | 1FM..
863619 AB 8 | SASC 2007-OSI A2 SEQ FLT 06/25/2037. v | .- | 09/25/2017. | MBS Paydown.... 06/25/2037. | 1FM..
86611# AA 4 | SUMMIT INC 18.00 1/31/2018........ovvvervrrrrrirerirens .. | 08/22/2017. | Midmarket Proceeds............cc.vervrervrererncns .0 01/31/2018. | 6Z.....
86611# AA 4 |SUMMIT INC 18.00 1/31/2018. .. | 08/31/2017. | Midmarket Proceeds... .0 01/31/2018. | 6Z.....
86611# AA 4 |SUMMIT INC 18.00 1/31/2018. .. | 08/31/2017. | Midmarket Proceeds... 6,000 01/31/2018. | 6Z.....
86611# AA 4 |SUMMIT INC 18.00 1/31/2018 .. | 08/31/2017. | Book Value Adjustment... .0 01/31/2018. | 6Z.....
87244B AA 6 |TGIF 2017-1A A2 ABS SNR 6.202 04/30/2047........ | .. | 07/30/2017.| MBS Paydown 04/30/2047. | 2AM.
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038......... .. | 07/20/2017. | MBS Paydown 01/20/2038. | 1FE..
87342R AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46.. .. | 08/25/2017. | MBS Paydown.... 05/25/2046. | 2AM.
87342R AB 0 |BELL 2016-1A A2Il ABS SNR 4.377 05/25/46......... | .. | 08/25/2017. | MBS Paydown.... 05/25/2046. | 2AM.
87342R AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046 .. | 08/25/2017. | MBS Paydown.... 05/25/2046. | 2AM.
874074 AA 5 | TAL 2017-1A A ABS SNR 4.50 04/21/2042 .. | 09/20/2017. | MBS Paydown.... 04/20/2042. | 1FE..
87407P AA 8 | TAL2013-1A A ABS SNR 2.83 02/22/2038.. .. | 09/20/2017. | MBS Paydown.... L0 02/22/2038. | 1FE..
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038.. .. | 09/20/2017. | MBS Paydown 0 11/20/2038. | 1FE..
87407P AR 1 | TAL 2014-3A A ABS SNR 3.27 11/21/2039.. .. | 09/20/2017. | MBS Paydown.... revrnennn 74,975 .0 11/21/2039. | 1FE..
878237 AF 3 | TECH DATA CORP 3.7509/21/2017 .. | 09/21/2017. | Maturity.... coe e | 002.2,000,000 | .......2,000,000 | ...... 1,992,420 .0 09/21/2017. | 2FE..
881561 GQ 1 | TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34......... | .. | 09/25/2017. | MBS Paydown...........ccceuvmvvierirnrirnriinnias ceveinernneesnssnnnnens | cvnreinnnnn 10,988 | i 70,988 | oo .0 07/25/2034. | 1FM.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.... | .. | 07/25/2017. | Pass-Through Loss .0 01/25/2038. | 1FM..
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.... | .. | 09/25/2017. | MBS Paydown 0 01/25/2038. | 1FM.
89656F AA 4 | TRL 2012-1A A1 ABS 2.266 01/15/43..........cocvvnncc. .. | 09/15/2017. | MBS Paydown.... .0 01/15/2043. | 1FE..
89690E AD 9 | TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44....... .. | 08/15/2017. | MBS Paydown...........cccovverieveriniivcierinnes | coverinniivsninsivenns | e 186,414 | 1100 186,414 | L, 182,803 .0 04/15/2044. | 1Z.....
902757 AA 1 |UIRC-GSA Il LLC 2.655 04/05/2018...........covverrrrenee .. | 09/05/2017. | Sinking Fund Redemption... 90,000 90,000 0 .0 04/05/2018. | 1.......
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025 .|.. | 08/15/2017. | Sinking Fund Redemption... 24,917 24,917 (V1 IO 01.. .0 24917 | ...... 0 08/15/2025. | 1FE..
91911T AJ 2 |VALE OVERSEAS LTD 5.625 09/15/2019... C| 09/28/2017. | Make Whole Call. 3,190,290 ..3,089,267 renne(22,235) | ... 0 ..3,067,032 | ...... 0 09/15/2019. | 2FE..
92320N  AJ 9 |VENTR 2013-13A C2 CLO FLT 06/10/2025. veee | [ 09/1072017. | MBS PaydOwn...........cvuuevimiiriiniinsiieiies | eviienisniiesiissiinns | cvvieas 2,000,000 | .......2,000,000 | ....... 1,980,000 | ........... 1,987,862 | ....ccccoeeen0 | v 12,138 .0 2,000,000 | ...... 0 06/10/2025. | 1Z.....
92535V AA 0 | VBTOW 2016-2A A ABS SNR 5.193 10/15/2046..... .. | 09/15/2017. | MBS Paydown.... 2,813 2,813 w0 [0 0 | 2,813 | ... 0 10/15/2046. | 2AM.
92557G AL 2 |VIBR 2013-2A A2B CLO 4.03 07/24/24.................... .. | 07/24/12017. | MBS Paydown...........cccoovunrivinrinciierinriinns | cevvsrivsiicssivcsnenens | 200.3,000,000 | .......3,000,000 | ....... 2,918,100 .0 3,000,000 | ...... 0 07/24/12024. (1Z.....
92912E  AC 7 |VALEANT PHARMA 6.75 08/15/2018..........cccovvvenee o+ | 08/15/2017. | Call.....vevrerrerrirceiririierieeeerieriseeisnsees | ceeeesneessesssensenins | eeeeern695,000 | .........655,000 | .......... 585,750 .0 08/15/2018. | 5FE..
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35.. | .. | 09/25/2017. | MBS Paydown.... .150,225 0 10/25/2035. | 1FM..
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.... | .. | 09/25/2017. | MBS Paydown.... 27,752 .0 01/25/2046. | 1FM..
92935V AE 8 |WFRBS 2011-C3 A3 SEQ 3.998 03/15/44............... .. | 09/15/2017. | MBS PaydOWN.........ccvvmrereirerineinerierinees | cervseiseissseissinnnens | eeenen 183,828 | ..........183,828 | ... 185,320 .0 03/15/2044. | 1FM..
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.... | .. | 09/25/2017. | MBS PaydOWN..........cccovvvmeverineenreienirnes | vervvervenireneseeennns | vereenenn245,016 | ... 245,016 | ... 182,405 .0 05/25/2037. | 1FM..
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.... | .. | 09/25/2017. | Pass-Through Loss. ...0 05/25/2037. | 1FM..
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.... | .. | 09/30/2017. | Book Value Adjustmen 0 05/25/2037. | 1FM..
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37.... | .. | 09/25/2017. | MBS Paydown, ...0 04/25/2037. [1Z.....
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37.... | .. | 09/25/2017. | Pass-Through Loss .0 04/25/2037. | 1Z.....
933636 AL 6 |WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36. | .. | 09/25/2017. | MBS Paydown .0 11/25/2036. | 1FM..
93363N  AB 1 | WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36..... | .. | 09/25/2017. | MBS Paydown 0 10/25/2036. | 1FM..
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93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36..... | .. | 09/25/2017. | Pass-THhrough LOSS..........c.cccouueemermmremennnnes [ oneemerisnneinennnnnnee | enrevnsenennnenss0 | vvriirerinnecna(886) | o0 o0 [0 s |0 | 0 | (V10 IO (860)| ...... (VI IO 860 | .o 860 | ..cooivrrrnn 0 | 10/25/2036. | 1FM..
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37.... | .. | 09/25/2017. | MBS Paydown.........ccccoeverevenrenerinernerrenes | ceiverirnrenninnniinnins | ceeerenei 209,670 | 1000000.209,670 | i 172,437 | 167,290 | e | 9,748 | 0 | 9,748 | (V1 I 209,670 | ...... (V1 IR LV I 0 e 3,861 | 07/25/2037. | 1FM..
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37.... | .. | 09/25/2017. | Pass-Through LOSS..........ccocveeremeeenneernernnns | cevmermneirnnnnneinnnis | cvnerserinninen0 [ oo 27,081 [0 0 | i [0 | 0 | 0 | 0 0 ... 0 0 0 .0 | 07/25/2037.| 1FM..
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036............ .. | 09/25/2017. | MBS PaydOwN...........ccovreervemrinerirerirerinnns | evvvrennnennnenrenens | covevennnene 13132 | v 1,132 | 8,635 [ 2971 | 0 [ iiieeend(38) | o0 | e (38) | 0 | oo 7132 | ... (V1 IR LV T (V1 T 72 | 07/25/2036. | 1FM..
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.... .. | 09/25/2017. | Pass-Through LOSS.........cccueerrrenerenereineinns | cerseenerisssnnennenens | eeveerenmnenennnnen0 [ vvviinnecnnnn8,244 | 143 [0 | 0 [0 | 0 | 0 | 0 0 ... 0 0 0 ..0 | 07/25/2036. | 1FM..
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33........... | .. | 09/15/2017. | MBS Paydown.........cccovevererenrenerennrnerrenes | cerverirerenneenninnins | eevrnerersn08,083 | 1iriirr0085,083 | 1iriieie085,013 | 0 | i [ ] |0 i | [V I 65,033 | ...... (V1 IR LV T (V10 R 229 |06/15/2033. [ 1FE..
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037....... .. | 09/25/2017. | MBS PaydOwN..........coovererrmrinernnrineenens | cerseernerssnnnsensnenens | sernneensni83,397 | riiiien83,391 | 110i0000:85,030 [ vvvciviiniinennd0 | s [ eiceen(1,790) | o0 | e (1,790) | e (11 I 83,391 | ...... (VI IR (1 I 0 { e 2,819 | 05/25/2037. | 4FM..
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037....... .. | 09/25/2017. | Pass-Through LOSS.........cc.ovuemrinriveriinnines | eovnrinnienninenirenins | evveriinsnineninen0 | e 11581 0 [0 | i [0 | 0 | 0 | 0 0 ... 0 0 0 .0 | 05/25/2037. | 4FM..
94982A AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034..... .. | 09/25/2017. | MBS PaydOowN..........coorveerrerenernnnieeinens | cerseenerinsnenensnenens | cevneens3,071 | i 3,071 | 83,554 | 0 | 0 [ i (208) | 0 | i (206) | e (11 I 43,071 | ...... (VI IO (1 I (V10 742 | 11/25/2034. | 1FM..
94983G AA 6 |WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36...... .. | 09/25/2017. | MBS Paydown...........ccvvvenrinmricnnrrerieninnns | eovsrinnsvsninenrenn | veveereeeD2,805 | 052,805 | i 52,741 | 3,315 | 0 [ e (947) | a0 | e (947) | [V T 52,805 | ...... (V1 IR LV T 0 e 1,159 |03/25/2036. | 1FM..
94983G AA 6 |WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36...... .. | 09/25/2017. | Pass-Through LOSS.........cccveermreneenneriinernns | eevnvenerinnnnnennenens | eovervrmenneninnen0 | v 837 [ e 1,835 [0 | i [0 | 0 | 0 | 0 0. 0 0 0 ..0 | 03/25/2036. | 1FM..
95058X AA 6 |WEN 2015-1A A2l ABS SNR 3.371 06/15/2045....... .. | 09/15/2017. | MBS Paydown...........cccvvvervnmrnerrerrnrinnns | evvnrennrnnsrnennenens | vevevereenes 1,250 [ i 1,250 | 1,280 [ 0 | e [0 | 0 | 0 0 | 1,250 | e 0 0 06/15/2045. | 2AM.
95058X AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45...... .. | 09/15/2017. | MBS PaydOwN..........ccomeererrnrenerierinrinens | cevseenerisnsnnensenens | oveernenennenndy 128 [ viiiieirnnn3,125 | 3,030 [0 | i [ i | 0 | i 0 | 3,125 | i 0 0 06/15/2045. | 2AM.
960338 AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027....... .. | 09/20/2017. | MBS Paydown.... 291,763 | ..... 287,877 | oo [ i 32 |0 |32 [0 | 291,863 | i 0 0 05/20/2027. | 1FE..
960330 AA 8 |WESTR2017-1A A ABS SSNR 3.05 12/20/2030..... .. 1 09/20/2017. | MBS PaydOWN.........ccvvmrereererinernerieniiens | cerveriseessssisennenns | e 118,714 | 115,714 | L, 115,574 0 [0 | 12 |0 12 0 | 115714 | 0 .0 12/20/2030. | 1FE..
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28....... .. | 09/20/2017. | MBS Paydown.... 522,376 | ..... 522,318 | o0 | 185 [0 [ 185 [ 0 523,070 | 0 .0 07/20/2028. | 1FE..
BL2410 28 2 |ENDO INTL B 1L L+425 04/12/2024 .+ 1 09/29/2017. | PAYAOWN........ourvrrerceireireercrinnrineriseniens | cenneesneninnsnnennenens | veernennnen 3,000 | i 3,000 | 2,985 [ 0 | i |15 | 0 |15 | 0 | 03,000 | e 0 0 04/12/2024. | 3FE..
GO0014F AB 9 |AABS 2013-1 A ABS SNR 4.875 01/15/2038........... | D| 09/15/2017. | MBS Paydown..........ccccoeurmurrerimrimmicnniinns | cevenriverrenisriennes | cvereeernn88,321 | 1i00ii00.88,321 | 10001000 .88,197 | 188,358 | o0 | s (1) | 0 | e (17) 0 | 88,321 | 0 0 01/15/2038. | 1FE..
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039......... .. | 09/15/2017. | MBS PaydOowN..........ccvvererrnrenerrerrnninens | cevseerserssnsrinsnnenens | vevenennd 1,100 | 87,100 | 87,100 | e 87,100 | 0 [0 | 0 | 0 0 | e 47,100 | e 0 0 12/15/2039. | 1FE..
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020.. D | 09/29/2017. | PaydOwn..........ccoovvuevirinrinniicnnincrrecninens | cevsrinniesnissirens | evvvenneeenndh 257 [ i, 257 | 3,313 | i 1840 | 0 |0 | 0 | 0 0 | 4,257 | 0 0 . 06/13/2020. | 5FE..
G7256K AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42 . [ 09/15/2017. | MBS Paydown.... L(104) ] 0 | i (104) 0 56,825 | 0].. 0. 0 03/15/2042. | 1FE..
3899999. Total - Bonds - Industrial and Miscellaneous ....101,826,704 | ....97,240,929 | ......... 88,560,733 | .......... 4,568 | ... 615,701 | ..oooeeee0 | .........620,269 | ........0 | .......101,952,547 | ...... 0 |..1,355893 |... 1,355,893 | ..3,035,737 XXX XXX
8399997. TOtAl = BONAS = PAM 4.ttt fe8 R ....160,809,975 | ....159,249,461 |....155,445,109 | ....... 145,581,311 | ......... 6,275 | ....... 435,154 w0 ] 441429 | L0 159,272,773 | 0].1,537,202 |..... 1,637,202 | ..4,936,247 XXX XXX
8399999. TOHAI = BOMAS. 1111ttt st A8 ....160,809,975 | ....159,249,461 |....155,445,109 | ....... 145,581,311 | .......... 6,275 | ... 435,154 | ..oooovvrne. [V 441,429 | ... 0. 159,272,773 | ...... 0].1,537,202 |..... 1,537,202 | ..4,936,247 XXX XXX
Common Stocks - Industrial and Miscellaneous
00287Y 10 9 |ABBVIE INC.....coooovviriieirerinrirerins .. | 09/14/2017. | ISI GROUP........ocvoiriiceiccriicissisrienis | e 55,000.000 XXX ] 2,972,503 | ........... 3,444,100 | ..... (471,598) | ...ooocvvrinnc 0| v 0 | (471,598) | ......... 0 | oo 2,972,508 | ...... 0]..1,898,867 |.... 1,898,867 | ..... 105,600 XXX Leves
001748 AD 4 |AMMC 2014-14A SUB 0 07/27/26.... .. | 07/31/2017. | Distribution of FUNDS.........c.ccoeveererneernreinnens | cevrrerirerirneessnnens | 3,131 | XXX 0 [0 | 0 [0 | 0 | 0 | (110 I 3,131 | .. 0 0 0 .0 XXX U.....
001750 AB 4 |AMMC CLO 2011-9A 01-15-22 .| 07/31/2017. | Distribution of FUNS..........ccccverermirernirens | v | 0000 3,855,932 [ XXX [0 0 [0 | i [0 | 0 [ 0 3,855,932 | ...... 0 0 0 .0 XXX U......
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22 .. | 08/23/2017. | Distribution of FUNDS.........c.ccoeverernrenrrnnens | cerrrerireneneeneninnns | e [ XXX 0 [0 | 0 [0 | 0 | iiinennl0 | 0 0 ... 0 0 0| 14,718 XXX U.....
00176K AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27 .| 07/31/2017. | Distribution of FUNAS..........cccvermrrverivnires | v | 49,312 [ XXX |0 0 [0 | i [0 | 0 [0 [ 49,312 | 0 0 0 .0 XXX U......
00176M AC 3 |AMMC 2015-17A SUB 0 11/15/27. .. | 08/31/2017. | Distribution of FUNDS...........ccovvrererneerninnnins | cervverrerirncennniinens | vereeeenn28,693 | XXX [0 [0 | 0 [0 | 0 | 0 0 | 26,693 | e 0 0 0 .0 XXX U.....
00177C AC 4 |AMMC CLO 2017-20A SUB 0 04/17/29 .. | 07/31/2017. | Distribution of Funds. cevmnrnnernenn0 [0 | 0 0 | 17,752 | 0. 0 0 .0 XXX U.....
037833 10 0 |APPLEINC .| .. 1 09/14/2017. | CORNERSTONE MACRO.......ocoorvremirrriven | wveenne 36,000.000 | .. XXX ] 2,175,366 4,169,520 | ..(1,994,154) | ..coovvieven0 | 0 | (1,994,154) | ........0 | ..........2,175,366 | ...... 0]..3,533,367 |... 3,533,367 | ....... 65,001 XXX [
278642 10 3 |EBAYINC. .| 08/14/2017. [ ISI GROUP.......corviieceereiieneieissiseieins | e 50,400.000 | ....... 1,763,133 XXX | e 1,039,248 | ........... 1,496,376 | ..... (457,128)| ... 457,128)| .......0 | ...........1,039,248 | ...... 0. 723,884 | ... 723,884 XXX [
354613 10 1 | FRANKLIN RESOURCES INC.... .. | 07/26/2017. | 1SI GROUP... .30,000.000 417,926 XXX 1,195,032 LA187,400 | 7,632 | 0 | 0 | 7,632 | 0| 1,195,032 0. 222,89 | ... 222,894 XXX [
59156R 10 8 |METLIFE INC ceeeeees .. | 08/07/2017. | Spin Off 10922N103.........cvvrreririrrineiireenns | ceerireeiseissssisniiens rerrn398,202 XXX | s 398,202 . cevnrrnnennreen0 [0 [ 398,202 | 0. 0 0 .0 XXX [
70450Y 10 3 |PAYPAL HOLDINGS INC.....oovumiiniiieriiniinirninns .. [ 08/17/2017. [ ISI GROUP.......ovvriiiiiineiierissisinississiies | cvniens 50,400.000 | ....... 3,002,329 XXX 1,429,990 | ..o 0 ... (559,298) | ..cvvovvviverenen0 | i [ (559,298)] ........0 | ..........1,429,990 | ...... 0].1572,339 |.... 1,572,339 | .o 0 XXX Lo
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..........cvuiiuiiririiriiie arriitisseisssses s sss st snssnnsnnes | ceeas 21,114,513 XXX | 9,210,342 10,297,396 | ..(3,474,544) | ... 0 [ (3,474,544)| .......0 | ........13,163,162 | ...... 0].7,951,352 |.... 7,951,352 | ..... 202,807 XXX XXX
9799997. Total - COMMON SOCKS = PAI 4........ouuieiiiiieiiieieeiei s ess st eestens skttt | cries 21,114,513 XXX 9,210,342 | ......... 10,297,396 | ..(3,474,544) | ...oovvovvvennn. [ I 0 ... (3,474,544)]| .......0 | ........13,163,162 | ...... 0].7,951,352 |..... 7,951,352 | ..... 202,807 XXX XXX
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M 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 NAIC
Foreign Excha Desig
F Current Exchan nge Bond nation

0 Year's ge Gain Interest / or
r Unrealized Current | Other-Than- Change (Loss) Stock Stated | Mark

ei Prior Year Valuation Year's Temporary | Total Change in Book/Adjusted on Realized Total Gain | Dividends | Contractual | et
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | B.JA.C. | Carrying Value at | Dispo | Gain (Loss) | (Loss) on Received Maturity | Indica
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 sal | on Disposal | Disposal | During Year Date tor (a)
9799999. TOtAl = COMMON SHOCKS. ... e1isitetesseee etttk ffeeEf sttt | enen 21,114,513 XXX ] 9,210,342 | ......... 10,297,396 | ..(3,474,544) | ..coovovvien. [ I 0 [ (3,474,544) | ......... [ 13,163,162 | ...... 0].7,951,352 |.... 7,951,352 | ..... 202,807 XXX XXX
9899999. Total - Preferred and Common Stocks OO OO OO PO PP O PO OO PO PO P PP PS PP PP POPOPPPOPPRPPPPOPPPPURPPOPPPPOR PO 21,114,513 XXX 9,210,342 | ......... 10,297,396 | ..(3,474,544) | ...ccovovvvinnn. (O 0 [.... (3,474,544) | ......... 0] e 13,163,162 | ...... 0].7,951,352 |.... 7,951,352 | ..... 202,807 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks OO OO PPN ....181,924,488 XXX ...164,655,451 | ...... 155,878,707 | ..(3,468,269) | ....... 435,154 | ............... 0 ... (3,033,115) | ......... 0 .. 172,435,934 | ...... 0].9/488554 |... 9,488,554 | ..5,139,054 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .
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Statement for September 30, 2017 of the GREAT AMERICAN |NSURANCE 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 Costof | 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 ltem(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) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Forwards - Hedging Effective
1.2499 CAD /1 USD. Canadian Dollar EXPOSUre..........ccocicccccccnnee. I D Part 1 | Currencyl Fifth Third Bank .. QFROUN1UWUYUODVIWD51 |09/28/2017| 12/29/2017| ............. 1 | ..121,500,000 | ..........1.2499 0 e (551,904) 0 |...(551,904) 0 0 303,750 [0 1.00
1219999. Total-Forwards-Hedging Effective. 0 ....(551,904) 0 |...(551.904) 0 0].....303,750 XXX XXX
1269999. Total-Forwards. 0 ....(551,904) 0 |...(551904) 0 0]....303,750 XXX XXX
1399999. Total-Hedging Effective. 0 XX| ..........(551,904) 0 |...(551.904) 0 0 ... 303,750 XXX XXX
1449999, TOTAL ... XX oo (551,904) | o 0 ]...(551,904) w0 0 ] 303,750 XXX XXX
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Statement for September 30, 2017 of the G REAT AM E RICAN | N S U RAN C E CO M 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 1 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 | Recognized in Potential and at 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
Short Futures
Hedging Other
Commodity Price in Insurance Chicago Mercantile
CZ4..ooo. | o 7 35,000 | 5,000 Bushels of Com ........ Product Pl ] @ 12/18/2017 | Exchange SNZ20JLFK8MNNCLQOF39 [07/26/2017| ........ 3.8250 | ........ 3.5525 | ..o 9,538 | .o 9,538 (V0 [UTORPRRRRON | J (OO 9,538 | vverireriens (1 R 5,250 | coverrirerireenns (VN [ 5,000
Commodity Price in Insurance Chicago Mercantile
CZ4.co | oot 7 | 35,000 | 5,000 Bushels of Com ........ Product P11 [ I 12/18/2017 | Exchange SNZ20JLFK8MNNCLQOF39 |08/02/2017] ........ 3.8011 0 [0 i | 8700 [ ceiiiiiiieiinnn0 [ e 5,250 | i (V) 5,000
13429999. Total-Short Futures-Hedging Other ..o coiniisiisissisersssssssi s ensenees (U I 0. XXX XXX
1389999, TOtal-SNOM FUIUMES......v.cveries it senisne fenesees st (1 I 0. XXX XXX
1409999, TOAI-HEAGING OfNET..... . reetiietiitstit ettt ehtsest ek EE e eEE R LR (O I 0. XXX XXX
1449999, TOTAL.......vvreerrieereieerseeessesseess s sees s essesesseesss oeebseessses s eee s ees e e s E8 488884888 R 808488842 E 888 eeE b eeEs LE8eEReER AR e b AR bR sk bbb (V)] [ 0. 0 XXX XXX
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Statement for September 30, 2017 of the GREAT AMERICAN |NSURANCE 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 (Y orN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999, Aggregate Sum of Exchange Traded . . J oo T x| XXX 0. 0 [ 18237 [.. 10,500
NAIC 6 Desi
Fifth THRIFD BANK.....cveoeiieiiisi st QFROUN1UWUYUODVIWD51 | Y | N L0 (651,904) | ..ovvvvrinrinninerinnnnn0 [ i 0].. (551,904) (U 303,750 .0
0799999, Total NAIC B DESIGNATION. ... v tveeietestresiterss ettt L0 [ (551,904) | oo [ 0].. (551,904) (U N 303,750 | ... .0
0999999, GOSS TOAIS. ....vvurvrseesirestisstieseisesess stk £H£ Lkttt | ebinet st 0 18,237 ... (651,904) | .ooovvvvrrinirnnenn 18,237 | ot 18,237 | .o (551,904) | .ooocveviiriiiis 18,237 | i 314,250 [ .o, 10,500
1. OFfSEBE PEI SSAP INO. B4.... ..ottt sttt ettt ettt es st etee s e a8 s s setentees | oekessessetssessesses et aehen s et et et enses et et antensensntnta .. .0
2. Net after right Of OffSEt PEF SSAP NO. B4.........uiiiiiieieriisiissiisisss e essssi st sss s es e ssersans | eesesssesessaes s sttt .. 18,237 (551,904)




Statement for September 30, 2017 of the G REAT AM E RICAN I NS U RAN C E COM PANY

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11



Statement for September 30, 2017 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
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..............cccovvvervrerierininnes New York, New York. ....0.100 112 0 207,017 104,387 139,490 [ XXX
Bank of America Miami, Florida 0.000 0 0 459,799 839,522 1,243,691 [ XXX
Bank of America Singapore. 0.290 0 0 752,138 752,351 752,549 | XXX
BB&T. Crestview Hills, Kentucky. 0.000 0 0 1,986,817 1,985,470 1,982,328 [ XXX
DBS Bank Ltd Singapore. ..1120 19,754 2,064 9,713,793 ....12,369,024 | .............13,631,088 | XXX
The Bank of Guam Hagatna, Guam 0.250 0 97 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 0 121,196 168,866 223,070 | XXX
First Bank St. Thomas, Virgin Islands. ...0.700 0 2,732 500,000 500,000 500,000 [ 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 ....0.180 34 0 75,138 75,150 75,160 [ XXX
Keybank. Albany, New York 0.000 0 0 4,999,936 4,999,936 4,999,936 | XXX
Laconia Savings Bank Whitefield, New Hampshire 0.000 0 0 649,965 604,568 771,881 | XXX
LaSalle Bank N.A. Chicago, lllinois 0.000 0 0 251,307 204,110 297,512 | XXX
The Northern Trust Company / O'Hare... Schaumburg, lllinois 0.000 0 0 1,822,160 3,669,736 435,696 | XXX
PNC Bank. Pittsburgh, Pennsylvania 0.000 0 0 [ (42,004,912) | .............(46,486,782) | .............(28,643,264) | XXX
Northrim Bank Anchorage, Alaska 0.200 0 69 36,873 36,872 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 4,493 13,623 7,493,741 7,498,843 7,481,331 | XXX
Royal Bank of Canada Toronto, Canada 0.500 32,518 0 37,439,990 39,333,427 .....40,870,553 [ XXX
RBC Dexia Investor Services Trust Toronto, Canada 0 0 6,186,540 6,186,540 6,186,540 | XXX
Sumitomo Mitsui Banking Corporation Singapore. ...1.150 35,102 39,557 | .o 12,621,089 ....12,641,810 ...12,621,833 [ XXX
US Bank. Miami, Florida 0.000 0 0 0 0 0 [ XXX
Wells Fargo Bank. Los Angeles, California 0.000 0 0 5,276,962 8,509,032 5,755,485 | XXX
0199999. Total Open Depositorie: XXX XXX 92,013 58,142 53,640,078 59,043,391 ... 14,412,281 | XXX
0399999. Total Cash on Deposit. XXX XXX 92,013 58,142 53,640,078 59,043,391 ...14,412,281 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 1,473 1,474 1,471 | XXX
0599999. Total Cash XXX XXX 92,013 58,142 53,641,552 59,044,865 ...14413,752 | XXX

QE12
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Statement for September 30, 2017 of the GREAT AMERICAN |NSURANCE 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
PINC REPUICNESE AGTEEMENL. ... eettttetisstt etttk 4 6888888188888 8 E 8L E b8 eh b h e e4beEeEE e b e bR b bbb 1000212017 ... | o 49,909,901 | .ooeviveeeiieeieceeeeeeeeeeeeereeieeeee 0 | e 4,284
8499999, TOAl = SWEED ACCOUNES. ...ttt ettt sttt sttt es a1t ee s ee e ehee8eE e e e se8 e 08 ee8 o2 1S E e 408 o284 £ 808408 S 08 o0 e seEeEseE e EaeEeeseeseeseteee  feeseesesessessehaeeseseeseeseEeeEeEeeesee e e oee oL eE e EeeEoe8eEseEseE 400 eE e EaeEseEee8eE e e eeEeEEeEseeseesesens  £eekeeseeseEaeEoeseeseeeE oL EeEEeE A e e EeeE £ eE e E et ees et e b et e er et et ens et er st antennees | enierssentesseneeier st st enaneaed 49,909,901 | oo [ 4,284
8699999, TOtAl - CASN EQUIVAIENTS..........cvuivveieeiiriisiieeii ittt et b et es oe8seesaeesee s e b e e s ee e e b eee st e e e b e b e f oL b oL b b E b e a8 e b1 L b b e bbb es et bt bRt ee eLkehseet e R e R LR b R e bbbt nnres | eerenie et 49,909,901 | .oeovivieeieeriieeeeeeeerieeeereeeneen0 | e 4,284




Supplement for September 30, 2017 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Q455-1, Q455-2, Q455-3



Supplement for September 30, 2017 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

= 1 6 6 912 017 45510010 3 =«

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

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

1. Alabama.......ccoevevvivvieiee AL [0 i 1,388 [0 0 (1,167)

2. Alaska..... ....(106)

3. Arizona.... ....(931)

4. Arkansas..... ....(235)

5. California........ccoeverrerrennas

6. Colorado.......cccooeerervererrennen

7. Connecticut........ccoerererrenee. (03 I IO 0 [ (01 RN (010 TR 0

8.  Delaware......cccccoeovvvrerrirninns (] =3 TR (01 O 1,067 | .o (01 OO 0

9.  District of Columbia............... DCl e 0 [ (01 RN (01 RN 0 [0 0 e (00 TR 0
10.  Florida.......ccooevverirerereienne,

11, GEOrgia.....cveervererrireieieas

12, Hawaii......ccoooevrrerererererenne,

13, 1daho....ccce

14, lliN0IS......cocveveererersieieieinas

15.  Indiana.......cccccovvererrirereicnnen,

16, lOWaL oo

17.  Kansas........coocoeevevecvevnennn,

18, Kentucky.....cooevereuneeneeneanns

19.  Louisiana........ccceoevereirrinnnns
20.  Main€.....ooevevvererererereraes
21, Maryland.......ccoovevrnininnenns
22. Massachusetts
23, Michigan.......ccooereneneeineens
24.  Minnesota..........ccoeerrvreunnen.
25, MiSSISSIPPI...eeerereereenereireanes
26.  MiSSOUIi.......cccvvvrrrererrrcrernns
27.  Montana..........ccoeerrverrrenennns
28. Nebraska..........cccoorverrirrnnnn
29.  Nevada.......ccoovverierrrrrnennns

30. New Hampshire

31. New Jersey.....

32.  New Mexico.

33.  New York.....

34.  North Carolina.
35.  North Dakota...

38, OregoN.....ccoceveevrererererenenne
39.  Pennsylvania.............cccoeunee.
40. Rhode Island..........ccccorvuene.

47, Virginia......coceveeeenveesrienens
48.  Washington.........ccoccevvevernnes
49.  West Virginia..........ccceoenneen.
50.  WisCONSIN......cccvvvrererrrininnns
51, Wyoming......cocoeeeveerrrieerenns
52.  American Samoa................... AS| (0 N (01 R (00 [0 R (0 (01 R (010 0

55.  US Virgin Islands.................... VI o [0 N [0 OO [0 O (O N [0 OO [0 OO [0 O 0
56.  Northern Mariana Islands....MP | ..........ccccccceun...d [0 RN (01 R (01 T (O RN (0 RN (01 TR (0 RN 0
57. Canada........cccooververerrnnn. (071 OO [0 N [0 O [0 O (O N [0 O [0 O [0 O 0

58998. Summary of remaining write-ins for

Line 58 from overflow page....... | ......................... (0] IO {1 IR [0 IO (01 IO (1] IO (01 IO (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [ [ I [V [ (O (O [V 0

Q455-4




Supplement for September 30, 2017 of the GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q455-5



Supplement for September 30, 2017 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

=1 6 6 912 01750540010 3 =«

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended September 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
................ 171,503,123 | ................166,197,842 | ..................55,396,677
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POICY? .........cueeiuiiiiiiiieiiesee ettt Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMAIEA? ..ottt bbb E 28 £E R84 E £ E e £E 2R s bbbt n st Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
72 I 01 To Y00 U1 <Y OO B 0
2.32 Amount estimated USING reaSONADIE SSUMPHONS. .........cuiururirereriueeseeseeeeese st essessees e ss e ess et eee s es s b s £ e s bbb st ni s 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: .........ovuruurireiireririreeeneire ettt ettt ettt S 0

Q505
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