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Statement for September 30, 2018 of the G REAT AM E RICAN I NS U 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 ..ottt | sereesienes 3,473,192,763 | ..o (VN A 3,473,192,763 | ............. 3,060,398,285
2. Stocks:
2.1 Preferred SHOCKS. ..ottt | sesneniesesnas 282,177,412 | oo (VN I 282,177,412 | oo 225,082,664
22 COMMON SOCKS.....ovuverurerceierssecsisese sttt st sssi s essssnnes | cessnesssssssans 960,037,355 | ...cooverrenenn 17,985,440 | ....oocvvvnecnn 942,051,915 | coooovvvirens 894,973,158
3. Mortgage loans on real estate:
Bl FIISEIENS. oottt | eenneneesenans 313,380,583 | ..o (VN I 313,380,583 | ....oovvverne 308,124,727
3.2 Other than firStHENS........cc.eiiiiiieiiiererere s | eriesiesi s ssiees 0 | oo 0 | oo 0 | oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES).....- oo cereereseeseeeeseesesseesseeesseese ettt st s b bbbt s s e bsssnnsas | sebeesessessastasssnesestensanens [0 (01 O [0 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES)......cocvviveiveie ettt bbb ss st s s benaesassans | sesbessesssssssns 58,248,992 | ...t {1 58,248,992 | ......cevenee 58,358,036
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......ceoeeeereireireeiceeeeireeeneiseiseees | reeeeseesssssseseesessesssneees [0 R (01 O (01 R 0
5. Cash ($.....64,736,756), cash equivalents ($.....194,857,927)
and short-term investments (3.....138,818,998)............ovurrurreerrereereeeecereeeseesssssnsesnssnses | ceeeseeeseeniens 398,413,682 | ...covverireeeee (1] 398,413,682 | ....ceovvveee 520,408,082
6. Contract loans (including §.......... 0 PrEMIUM NOES).....veereeeeeereerrerreeeeeeseseeeseeeesesssneseeeesns | cereesesessessssssssessessanenn [0 (01 (0 I R 0
7o DEIIVALIVES. ...oorvereeereeeseceseeeseeese sttt ettt eeasssesssssssnns | eesssssessesssaseenns 693,442 | .o (0 I 693,442 | .o 72,650
8. Other INVESIEA ASSELS. ... veuuverererrereeisecieee sttt esss st ssssssssssns | eessssssssnes 550,550,755 | ...veoreeerrerrrrerneeennnens (VN I 550,550,755 | ovvouveeennens 430,737,607
9. ReCEIVADIES fOr SECUIMHES. .......cveevrieiecietceee ettt snes | eevessesssnsenes 30,531,564 | ..o {1 30,531,564 | ......ccocennne. 7,897,029
10.  Securities lending reinvested COllateral @SSELS...........ccwrrrirriririenrirrisieensireeeesseesessesssees | cereeessssessssessssesssssssens (0 0 | o 0 | o 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ovrurerirririnirrinriesiesssiseessssissee e ssesssssssens | srssssessssessssssssssssanssssans 0 | o {0 (R 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 @CCTUEM............ouuemeererririrerieireessere e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccceveees | covvevverrinnn. 477,668,115 | .cvvvvcrnne. 26,581,946 | ................ 451,086,169 | .........cc..... 365,363,180
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cccevvvvereerees | cevrerrerennns 250,663,441 | ...coovevieeeeee {1 250,663,441 | .....ccoevee 228,855,567
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt ettt | eestest sttt sttt (01 (01 R (0 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUTETS...........ceuevreveveceeteieeee et ssesesesensesnes | evevessssesessenns 66,334,687 | ..o (1 66,334,687 | .....cooveveen 52,851,306
16.2 Funds held by or deposited with reinsured COMPANIES. ..o | coreereereereesssenseeeseeeeenn [0 (01 O (01 O 0
16.3 Other amounts receivable under reinSUraNCe CONMIACES..............vueurverveereimenerinerinenines | cereereereeresereseneereenens (01 [0 T [0 T 0
17. Amounts receivable relating to UNINSUTEd PIANS..........c.oveverurirrineineieinneseieesesseseessesessees | cereeeesssessnsesssesssssenenn {1 (1 0 | o 0
18.1 Current federal and foreign income tax recoverable and interest thereon............cocoeveuvevvees | evveveienrenennes 3,034,304 | oo {1 3,034,304 | .o 0
18.2 Net deferred taX @SSEL....... .t ssssssssssnstns | eeesssesssnnes 148,968,571 | ..oovvereeerecerrereneenienens (VN I 148,968,571 | ..ovveerrennn. 140,164,743
19.  Guaranty funds receivable O ON AEPOSIL..........cc.vrurieririrririerssissieisssssseesresesssssessessessens | sessesesssssesssssessesssssessnns (0 (0 I TR (01 0
20. Electronic data processing equipment and SOtWAIre...........ccocvvvevcureverevereee e | eeveveesssinans 57,926,503 | .......covevunne 50,860,349 | ...cceoevvrernne 7,066,154 | ...covvvvernne 4,984,492
21.  Furniture and equipment, including health care delivery assets (§.......... 0)eereereeeerereereeenes | v 11,072,113 | oo 11,072,113 | oo 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............covrverrnrrerees | cevvrrereisensneseiessnens (0 (1 (0 I N 0
23. Receivables from parent, subsidiaries and affiliates 15,907,035 15,526,199 | ..ocovvvevrrres 8,697,586
24. Health care (§.......... 0) and other amounts receivable 13,596,472 13,596,472 10,607,010
25. Aggregate write-ins for other than invested assets..........cccvviriiciicee s | e 1,232,798,196 | ....cocvvueenan 31,143,430 | ............. 1,201,654,766 | ................ 731,900,413
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.ceermevemreenerieessereseesissessessssessssesssseessssssssessanes | sesseessenes 8,379,971,785 | ..ovvvrenne. 138,161,566 | ............. 8,241,810,219 | ...cccovnve. 7,076,524,747
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvverrerees | overeeeisieneeneineineineenns [0 O (01 O 0 | oo 0
28, Total (LINES 26 @NG 27)......coourvererirreereeeeeeeeeesseessseesssessssessssessssesssssssssssssssssesssssssssessssssssss | seseesssned 8,379,971,785 | ..ovvvreene. 138,161,566 | ............. 8,241,810,219 | ....ccoonve. 7,076,524,747
DETAILS OF WRITE-INS
0 OO DO O TSSOSO ISP (1 R (0 O (0 O 0
1102, oot ees e ettt | reeet ettt (0 (0 (0 0
1103, oottt | eeeet ettt (0 R (0 (1 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cvvvererenirnrnrineininnens | corereesessnsesessesssessnnenees (0 (0 (01 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......crureriarrrriisiiriisnessessessisessnesneees | rsessessessnsssessessssnsssenses 0 | o (O] P {01 P 0
2501. Receivable from Federal Crop Insurance COrporation..............ccccceveveeeeeeeveuresveessesesesiesesens | cvevsevinsenens 974,404,346 | ....oovvvveeeeeeean {1 I 974,404,346 | ................ 493,151,000
2502. Company OWNEd life INSUIANCE...........c..cvueuirireeieriees ettt sssses s sssses e sessesssans | svssssesissanes 178,534,297 | oo {1 I 178,534,297 | ..o 182,436,210
2503. Funded dedUCIDIES............cveerriiiiiceierieeries s sesssess s essssssssnes | cessesssnsessanes 31,364,748 | oo (U I 31,364,748 | ..o 23,360,505
2598. Summary of remaining write-ins for Line 25 from overflow page..........cc.oceceeevecvveeveeveeienes | cevvevereereninns 48494804 | .................. 31,143,430 | oo 17,351,374 | oo 32,952,698
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........criveercerrrernriescrinserserissssreenes | ceresrienaes 1,232,798,196 | ..ooovvrrnrcenne 31,143,430 | ..coovrenees 1,201,654,766 | ........oooouc 731,900,413




Statement for September 30, 2018 of the G REAT AM E RICAN I NS U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,000,804,117)........cceiieiiecieeieeisescies et sasssssssans | evvissssssssssassians 3,034,584,874 | .coovererrrrnnn. 2,600,068,120
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES........c.curiuriurririrrieneireeseiereseiseesees st ssesssssssssessssssssesss | sresssssssesssssssssssssnnes 2,640,990 | .ooovvrreeeeeeen. 2,411,767
3. LOSS AUJUSIMENT EXPENSES. .....cuevievriiiiiiciiissie sttt sttt s bbbttt s bbb n st ent s st | eesesestessesstensesaees 724,545,590 634,900,353
4. Commissions payable, contingent commissions and other Similar ChArges...........ccovvieverieeveiveiieeece e essssesseseesssseses | seesssssssesisssssesienns 100,602,686 | ......coocvvvvrecrirnnes 74,871,632
5. Other expenses (excluding taxes, lICENSES AN fEES).........cc.viiieiiiiicieieee sttt ss s ssenes | sbesssesssssessessesaens 169,684,808 | ...coovvverreererinns 157,284,067
6. Taxes, licenses and fees (excluding federal and forgign iNCOME tAXES).........c.cveuieererverrireieieieee e sesaes e sens | crevresiesessesessssnens 16,869,816 [ ...ovcvveverrcrcrn 18,259,902
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......crruiuererieeireireiieiesiserens [ et ses (V1 IO 16,201,046
7.2 Net defErred taX IADIIILY...........c.ceviviereieieese ettt b sttt ss st aes et b s s bas s s s ssessnsnes | sbsstessesessssssssesns st es et bensesanes L0 U 0
8.  Borrowed money§$.......... 0 and interest thereon §.......... 0ttt sttt sttt et a st sttt st ssentans | eestesstesseeste sttt s s ssentan 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....579,129,808 and including
warranty reserves of $.....6,698,192 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)........cocueireerrurieinirereieeneneeeseeneiseeenins | ceeessseneineeenenes 1,433,547,546 | ..coovvviine 1,213,165,459
10, AQVANCE PIBMIUM....oucvveeveirieieetsesieessssetes et tes s b s s s s st s s st es s st s e s s b s s b sse st e st s et bes e bee b s s ss s st st et et st es e santensesssssnsnes | nesssessesssssssessnsstessesansansassesand L0 U 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ... ..o bbbttt enb e | Eaenbenb sttt sttt (O [ 0
11,2 POICYNOIAETS. ... oottt £ttt enb e nts | eebeebsbessessaste b et st st s tsnnsesen 0 | 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccueveirrriirieieiiseeiessss s sssesseses | eessesessesssssissenens 155,373,419 116,264,469
13.  Funds held by company under reiNSUrANCE trEALIES...........cccvveviiireeiereeeete ettt saes s ssssenes | eveessssesssessessesanes 637,693,207 | ovevrererere. 528,220,952
14, Amounts withheld or retained by company for aCCOUNt Of OETS.........c..ccieiriiicicccsee et senes | erveesesiesssssesenans 102,946,375 | coovevverieeriinnins 80,817,201
15.  Remittances and iteMS NOt @lIOCALEM.............c.eviuiveiciiicie ettt sttt ss s ssntens | stessssessessesessssasssesas A 4,221,986
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....urveveeircie ettt asbnns | eeriesiestae s es s tees 28,576,718 | ..ovevvererereiean 28,576,718
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE ratES.........ccc.cveviveiecicieie e esssens | cvevteseessses s 24,368,553 | ..ooveevereeieinn 23,744,665
18, Drafts OULSIANAING.......coiveieciciecee sttt bbbt b s bbb st s s bbbt stenbants | ebbestnsassaes st s s b st seenaa 0 [ e 0
19.  Payable to parent, subsidiaries and affliates...........cccucuiiiieiirieeie ettt | sreseesenaese st 5,649,348 | .o, 3,312,892
20, DEIIVALIVES. ...eueerieeercireiseeseeeesee sttt es et s b s b8 b s8££ 1R RS e£E bR E R AR E bRttt nn st bnns | £iesbesbsb Rttt bbbt (0 OO 0
271, PaYADIE fOr SBCUMEIES........coucveevieiecieie ettt ettt bbb se st es s s et s s s sas s s s ssssnsessesetentessnsas | eebessesssssssessessnsanees 56,390,262 | .oovererrrrerereinnn 22,910,000
22, Payable for SECUMHIES IENAING.......c.cveieicieiieciis ettt bbbttt s s s ssesassnts | sesbestessesssessessessssassessssntesesa 0 | oo 0
23.  Liability for amounts held under uninsured plans
24.  Capital notes §......... 0 and iNtereSt thEreoN $.........0..veeecvveeceee ettt
25, Aggregate WHte-iNS fOr lIADIIIHES. .........c.ccvvvreriericieiesise ettt s s s st en s nsenns | sbssssssssssssssssnsaas (108,281,873) [ .o (117,079,391)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........criiuriniireencseeeseeeiseeesieessssseseesessessseses | coesseesssesesssnnes 6,387,667,162 | ...ovovvveeerenes 5,408,151,837
27, ProteCted CEIl lIADIIES. .......cvuevvierereiseieiciitec ittt | femb sttt 0 [, 0
28.  Total liabilities (LINES 26 @NG 27).........covuuieeierrieiieeieciee ittt st sttt st sttt st esssssssssnssnssnssnnss | ssssssssssssssasssns 6,387,667,162 | .oooooovveiiens 5,408,151,837
29.  Aggregate write-ins for special SUMPIUS fUNAS...........cc.ucveiiiiicieisi ettt sss s ssestnsas | sesssessessesssssnsanes 105,528,741 | coovvvveeririenns 108,684,165
30, COMMON CAPIAl STOCK.........oueveiviieiicictecccteee ettt sttt bbb se bbb s st en s bnae s sanns | bensessessseseesiessaenes 15,440,600 | ..ooocvcvereicicins 15,440,600
31, PrEfErred CAPIHAl SLOCK........ccuiveeieiecicieiteeisc ettt bbbt bbb bbb bbb e bbb bbbt s s bannas | sbiesaeste s s sttt en b saen e L0 TR 0
32.  Aggregate write-ins for other than Special SUMPIUS FUNGAS...........ovririeiirrir ettt stssssessessens | sesessessssssnsssssesssssestessssssnssessnd L0 O 0
33, SUIPIUS NOLES......cvuveeiecisciecietie sttt st bbb et s sttt s s st bbbt sb st enbans s | sbiesssssssses s ten s st st b saen e 0 [ e 0
34, Gross paid in and CONTDULBA SUIPIUS...........c.cvieieeiciieeicect ettt sttt st sse s st s s sessssassenaens | seesesssssessssssesensan 807,467,328 | ..coovverernn. 801,812,831
35, UNQ@SSIGNEA fUNAS (SUMPIUS)........rveiveieitiie ettt sttt bbbt bbbt bbb baessensssassaens | suessassssssessnsassens 925,706,388 742,435,314
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 30 §......... 0) vttt ettt tenanes | sbtent ettt 0 | 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt ettt s s enteseens | aerinrinres st s s s snrenan 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36)........cvueievriieieiireieieiseisie et sssessesssssssesessssesnses | sssssessesssssssasaens 1,854,143,057 | oo, 1,668,372,910
38, Totals (Page 2, LINE 28, C0l. 3)......urvuuireuiriirieiierieitesiesiestestisss sttt | eenineninene e 8,241,810,219 | ..o 7,076,524,747
2501. Accounts payable and Other HADIIIHES. ............ccevevcueieeieeeieeee ettt sttt ss s ssstessnsansas | sevssssesnssssesessssenes 38,863,473 | ...... ....35,314,055
2502. Retroactive reiNSUIANCE CEABM. .........cvuuririeiieiiesieie ettt sttt bbb s bbb s s 147,145,345)
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. w0 [ 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE). ...t 108,281,873) ..o, (117,079,391)
2901. RetroaCtive reINSUIANCE GAIN........euurureeireieierieiseteesssesseesesesse st sses bt ss s bt b st b s essesse s st ansesnssntessesssessesssssnsassenns | soesssssssesessstessnsns 105,528,741 | ooovveveerienne 108,684,165
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEIfIOW PAGJE........ccoiveiuiicieieieesee ettt st | svsessessssssssssssesss s ssessss s saesaa 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)........cuiuiieeiiiiiieieiieiiiesi it ssess st sessnssns s sssensessessnsenesssensenses | srnsossessesssssssessessssassessssnsessesas 0 e 0
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Statement for September 30, 2018 of the G REAT AM E RICAN I NS U RAN C E COM PANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct......oecennee (written § 1,544,945118 | .......... 1,506,192,317 | ........... 2,170,526,692
1.2 Assumed......... (written $ ...1,681,999,556 | .. .1,450,572,965 | ...........1,967,891,072
1.3 Ceded............. (written § 1,117,356,417 | ........... 1,043,093,367 | ........... 1,518,564,975
14 Net.....oocovrennee. (Written §.....2,329,970,345)........cvuriresseiseensisss sttt ssssnnnes | enssinenes 2,109,588,257 | ........... 1,913,671,915 | ........... 2,619,852,789
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,363,195,798):
2.1 DIFECL. ettt | enbienienneeas 955,395,452 | ..o 764,417,961 | ........... 1,164,551,454
2.2 Assumed. ..866,775,982 ...816,569,928 | ...........1,102,280,286
2.3 CARG. ...ttt sss s s ssssesssensennnes |_sossnesennen L T84T 01 | i, 609,499,331 | ..o 988,964,411
2ANBL oottt sttt sttt sttt sttt st ssssssssssssssssssnsssssnssnnnns | cveenneenn 1,047,323,733 | i, 971,488,557 | ........... 1,277,867,330
3. Loss adjustment expenses incurred.. 252,232,681 | .ccvveee 348,275,486
4. Other underwriting expenses incurred 659,495,886 ..869,656,436
5. Aggregate write-ins for underwriting deductions.... IO [ OO PO {01 IO (1 0
6. Total underwriting deductions (LINES 2 throUGN 5)......c..cuevueiciiieieceiecesie et ses s ssessenns | cvissesanns 2,045,047,530 | ........... 1,883,217,125 | ........... 2,495,799,251
7. Netincome Of ProteCIEA CEIIS.........cviiiiiieic ettt ss et sse s s benses e bensens | anbessessssessessssensassessnaans (01 PO R 0 ] e 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......cuuvuiureeeieereireiseineireieeseesneissesessssessesessessesssesssssssssssnes | sesesessssssenes 64,540,728 |....ccovvreenee 30,454,790 | .coovvenee 124,053,538
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM...........cc.cuiiieiicieee ettt ssesesssstenes | cresestesnnns 163,368,936 | .............. 164,669,285 | .............. 225,095,632
10. Net realized capital gains (losses) less capital gains tax of $.....2,225,830..........cc.cocuereerreermeereeeereeeeeseeseeeseenseeeseeeseenses | esrsesiesneas (14,593,665)] .............. 159,808,114 | .............. 160,384,269
11. Netinvestment gain (10SS) (LINES 9 + 10)......c.evururrrreiriirieiireiseeseiieeiseese ettt ssesssss s sessessessesssssessnes | sessessesenne 148,775,271 | v 324 477,400 | ... 385,479,901
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....1,539,525)...........coouurmerrerrriemsiessissssesssssssssssssssssssssssssssssnsssns | covvsesssssssssns (1,539,525) ..vveverrenn. (1,399,975)| wovvvrrvennee (2,606,209)
13. Finance and service charges not included in premiums 745,222 | .. 680,693
14. Aggregate write-ins for MiSCElANEOUS INCOME..........c.cvuviiiiieiicieie ettt ssssbenas | srssessssessaseas 3,036,431 | .o, 8,338,657 |..ccovvirennns 24,184,378
15. Total other income (LINES 12 throUGN 14).........cuiuiieieeseieesste s ss bbbt ssensns | rsssessssesssseas 2,242,128 | ..o 7,619,375 | .o, 22,496,304
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt stes st esssssassans | evesaessneens 215,558,126 | .............. 362,551,565 | ....ccovcee. 532,029,743
17. DiVIdENdS 10 PONICYNOIABTS. .......ceuierceriiiii et | cbenb st enes 1,239,449 [ ..o 867,983 | 1,225,652
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) 214,318,677 361,683,582 530,804,091
19. Federal and foreign income taxes incurred........ B 43,517,661 | ... 53,504,012 ....84,171,160
20. Netincome (Line 18 minus Ling 19) (10 LINE 22).........coorriririririireine et isssssssssessesssns | eeiiesisneens 170,801,017 | ............. 308,179,570 | .............. 446,632,931
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOr YEAT........cccvivieeeiieieiseieieiseiese s ssssessessssssse s ssssesesnses | cvessesnns 1,668,372,910 | .......... 1,998,867,148 | ........... 1,998,867,148
22. Netincome (from Line 20) .170,801,017 ....308,179,570 .446,632,931
23. Net transfers (to) from Protected Cell aCCOUNLS...........cccouuiveiiiriieicseeee ettt ssssssesssssssessens | evessssssssessssssesssssniensensQ | covesseissssses e sens 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....4,940,407........ccccccoevvevmrrinerirenrrenins | correniriseninns 38,537,877 | covveenee. (124,355,688) ........cnn. (114,417,836)
25. Change in net unrealized foreign exchange capital gain (loss) (1,154,714)] .. 1,200,448 3,023,721
26. Change in net deferred INCOME tX.........coiuiieiciieicce ettt n s ssssnns | sbssissesaesanes 13,744,235 | ..o 12,761,096 | ............. (111,952,027)
27. Change in NONadMItted @SSELS.......c.rvrerrerreirerineereieeeineieese e essseisesessssssessessssesssessssssssssssssessessessssssessessassensns | sesseeseesneene(11,188,876) | ovvvireirnienns (9,839,416) | ..ovvvreeeenne (5,610,541)
28. Change in provision for reinsurance.. ....(348,423)
29. ChanGe iN SUMPIUS NOES.......vurerrereirecrceeeseesseeeeeseeessees st sss st s sttt s s .0
30. Surplus (contributed to) withdrawn from protected cells .0
31. Cumulative effect of changes in accounting PriNCIDIES........c.ovuvereririreireineirereieeireereesesstseesesseesssesesseesesssesseessssenssnes | seennesessnsssessesssssessnneness0 | cvrreernennnennnnenseneenn0 [ e, 0
32. Capital changes:
3201 P MMttt sttt sttt | esssensess ettt enns (U1 [P (U [P 0
32.2 Transferred from surplus (StOCK DIVIAENA)..........c.rueriierrirriiecneire et ssessssssessesss | sssssssssessasssssesssssessanens (01 U [0 OO 0
32.3 TranSfErred 10 SUMPIUS.......cvuiurirrirreririe ittt ss s as st ss s st ess s sessessensessessassnssnssessons | sessssssssassnsssssnssensnssnes (01 U [0 SR 0
33. Surplus adjustments:
331 P MMttt R Rttt

34.
35.
36.
37.
38.
39.

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital
Net remittances from or (t0) HOME OffiCE..........cceevireieciece ettt nn
DivIdENdS t0 STOCKNOIABTS..........vucvceeicicteee ettt sttt se s snee
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...................

Change in surplus as regards policyholders (Lines 22 through 37
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

...... 6,442,895

..... (330,494,238)

........... 1,668,372,910

0501.
0502. ..
0503.
0598.

Summary of remaining write-ins for Line 5 from oVerflow PAge..........c.ccvuvririieieiiesiece e

0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........viveiveiiiiiiiiiieseectese et ss s sessnaans

1401. Company owned life insurance . .

1402, MiSCEllANEOUS INCOME......couvuieiiriircisrieeiseieets ettt ensesinenens | cnsinenennninssnees s 229 OB | vevreriniiniirerinians 165,836 ,711,889
1403. Amortization of INtANGIDIES.........c.ccveeveieieirercesse e ssesssssesesssssessssessesssssessesssssssssessessens | evnssennsniesienss(949,842) | ovivieiiieiieiins (994,842)( ...oovvvvrvnne (1,311,456)
1498. Summary of remaining write-ins for Line 14 from overflow page... ....5,000,000 ....15,000,000
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)..........ovivveiriiiiiisisiiesisiessees et renessssssssesesssssssessenes 8,338,657 |...cccnnnn. 24,184,378
3701. Change in fOreign EXChaNGE FESEIVE..........ccucuuiireiieieie sttt bbbttt 3,003,066 |...ccoevrrrnnn 6,442,895
3702.

3703.

3798. Summary of remaining write-ins for Ling 37 from OVEMIOW PAGE.........cc.vuiucieiieeeeieeseete ettt | steesesisssssse e ssensesas (01 OO (1 RN 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiN€ 37 @DOVE)........iiuiieiiiiiisiisiiseisei st ssessnnss | ssssssssssssesaas (623,888)].....cceerinnc. 3,003,066 |....ccccovuennne 6,442,895
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Statement for September 30, 2018 of the G REAT AM E RICAN I NS U RAN C E COM PANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............ccueveeviicicece ettt b s saesans | evessenans 2,256,575,841 | ............ 2,051,775,325 | ............ 2,693,971,557
2. NEtINVESIMENE INCOME.......couiiiiinirii ittt bbbttt snbienns | cesessnsianes 155,700,728 | ............... 154,493,629 | ............... 217,850,946
3. MISCEIIANEOUS INCOME..........cuiiiiicteiecicteisie ittt bbbt b bbb s s b st s s es s s et e s s s s s snsebans | dessnsesassnsesessnsens (75,880)] ... (220,929)] .... 570,639
4. Total (LINES 1 thTOUGN 3).....euieeiii bbb bbbttt | seanntnneas 2,412,200,689 | ........... 2,206,048,025 | ............ 2,912,393,142
5. Benefit and 10SS related PAYMENLS...........ccvvevevireieeeese ettt s st sssessessnsenaenes | seessssssesens 620,813,038 | ............... 646,708,927 | ............... 932,169,670
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cveuvrverrciereieiierieens | e 0 | oo 0 | oo 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c..ccevevreeevevicveice e | ceveasseenans 865,951,647 | ..ccvevnn 862,753,377 | .o 1,148,803,957
8. Dividends paid t0 POICYNOIETS............cvueiiiiieieictece ettt st snsnts | stessessnsessesanes 1,239,449 | oo 867,983 | ...ccooevverne. 1,225,652
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........cccoerereevrveerirres | corrersrernnad 64,978,841 | ................. 96,978,195 | ....ccovuee. 85,150,855
10.  Total (Lines 5 through 9) ..1,552,982,975 .1,607,308,482 2,167,350,133
11.  Net cash from operations (Line 4 MINUS LiNE 10).......ccccuieiiiiieiniiesicreeecee st ssse e ssssesens | onsesssssesens 859,217,715 | e 598,739,543 | .....ccou... 745,043,008
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....eoete sttt | srensienstennes 529,144,675 | ... 595,018,031 | ..covvreenee. 768,855,020
1202 SHOCKS. ...ttt Rttt nntes | seententnnia 53,250,532 | oo 55,962,761 | ....ovvvunvne. 104,161,960
12,3 MOMGAGE I0BNS.......ooceeririiieeeeie ettt ettt sttt entns | eessssssnssnstns 3,431,940 | oo 22,273,908 | ...coovvrene 29,120,470
124 REAIESIALE. ..ottt | ittt 1,000 | v 108,543 | ooovveerierinens 108,543
12.5  Other iNVESIEA @SSELS.......c.cvieiieiiiiicicee ettt a st s bt seebanns | evesssssseesans 32,290,150 | ceovvvreerrree 46,684,547 | ...covvvven 75,156,138
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS..........cccocvveereeieenisieeseen | e, (4,459,850) | ovvvvrerrerrrnn. (101,023) | .oovvercrnne. (4,779,403)
12.7  MISCEIANEOUS PTOCEEAS.......c..vvcviieiieiieieieiscie sttt ses bbb s sttt st s s s s s snsesennsennnns | sessesessssesssnns 3,933,669 | oo (O 0
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cviiieiirieieiieeie ittt ssssessesssssssesnses | sesssssssesaes 617,592,117 | ccovernee. 719,946,768 | ............... 972,622,728
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 908,580,201 ....650,570,579 1,048,141,311
1312 SHOCKS .. cvereeceeiteeet et | eeenieenteenes 175,444,079 | ..o 32,540,311 | oo 61,418,041
13.3 MOMGAGE I08NS. ...ttt | Sreesteeetenstenees 8,687,796 | ...coovvrennen. 54,402,824 | ............... 103,479,823
134 REAIESIALE. ...ttt | eesentensnsientens 2,934,860 | ..ooovrerirnnn 2,630,729 | oo 3,599,326
13.5  Other INVESLEA @SSELS........cvuieeieriirieeieei ettt | sreesseessenees 129,536,251 | ..ooovvveneee. 155,329,332 | ...ovvuunve. 195,457,119
13.6  MisCellaneous @pPPIICALIONS..........ccccvviveriirireiriee sttt sse s s s s s bensssesessnsenes | sensesessnsessssserensnssersnneld | evereresreresinens 8,341,588 | .....cccocveee 7,871,029
13.7 Total investments acquired (LINES 13.110 13.8)....cc.cviviereiiiiecreecreese s essssssessssssesssssssessesssssssessenss | oneensenens 1,220,183,186 | crvevrcvrnan. 903,815,364 | ............ 1,419,966,649
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14).......c.ceviueieiiriireiieeceie et e
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAl MOTES..... .. eerereeriereecercir ettt sttt ettt | eesestenssessessensenssnesessanes 0 | oo [0 U 0
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY SEOCK..........ccuevueriiiiieicisiieiecese ettt sse s | seesessessesssssssessessnsessenas L0 [0 0
16.3 BOIMOWEA fUNGS........cvveiicvciicct ettt bbbt bbb ss s saenas | bsbessessssssassessssastessesas (0 RN [0 U 0
16.4 Net deposits on deposit-type contracts and other insurance lIabiliIES...........cocveeirieeenieesse s | e L0 [0 0
16.5 Dividends t0 SOCKNOIAETS.............covurueriiireirrie ettt ettt ens s ssessnssantas | sressssensssessns 30,000,000 | ...oovonenee. 200,000,000 | ....ccoeenee. 200,000,000
16.6 Other cash provided (applied)... (343,621,045 ... ...(426,774,510) ...(61,514,042)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | coccovennee. (373,621,045 | ..ooovenvne (626,774,510)] .... (261,514,042)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........cccouvevveivees | cervrrerenns (121,994,400) | ......cvvven (211,903,563) | ....covvrrennee 36,185,046
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ... ettt ettt enbins | ebesteestenens 520,408,082 | ... 484,223,036 | ......c........ 484,223,036
19.2 End of period (Line 18 PIUS LINE 19.1)......vuuiuieericrieiieiesieeiesiesiesiesiestestessessess sttt ensenssensensensaens | seessessasees 398,413,682 | ..ovevrnnnee 272,319,473 | v 520,408,082
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Payable fOr SECUMHES. ........c.vvuierriereieeieeieeiesite ittt ss st ss st ess st s st sttt st sstennes | sbsnstsnsssnsenns 33,480,262 | ..ooovrerennn 4,850,328 | ....cccoovvene 22,360,328
20.0002  Exchange of AEDt SECUMLES. ..........ccvveieveiiiiciciiie ettt bbb bensenas | ssessssessessesan 24,282,675 | ..ovevvernnn 4,913,308 | ..ocvevrne. 8,824,987
20.0003  Receivable for securities - ..22,634,535 | ... ..1,873,959 | ... ...5,986,087
20.0004  EXChange Of QUILY SECUMEIES.........c.cviviveiiciiieiietcieie ettt sttt sssans | saesssessesansas 16,786,747 | .ocouveee. 28,009,997 | .....ccoene. 31,142,176
20.0005  Stock based COMPENSALION...........ccciveieiiiieeicit ettt bbbttt es s bnanns | stessesssessesanes 5,654,497 | ..oovevrnnn 8,028,848 | .....ccoevneee. 9,759,407
20.0006 Company owned life insurance ] .3,963,925 4,167,663 ...8,783,945
20.0007  Exchange of other invested assets t0 €QUItY SECUMHIES. ..........ovrururerreerierrieiieeereirsieesseeseeeesesesee e ssesssssseesness | eressssesesessnnes 3,449,614
20.0008  Exchange of debt t0 EQUILY SECUIES.........curiurerereeieecireeeiee ittt sttt ss st ensnans | sestseessssessaseneens 966,245 1,501,896
20.0009  Amortization of intangibles.............cceeverirrrrernnnas ....949,842 ..1,311,456
20.0010  Securities acquired in paid in kind interest payment. ....825,420 ...1,041,551
20.0011  Miscellaneous expense (purchase accrual).................. | ....696,075 e 546,824
20.0012  Sinking fund payments offset by @ premium taX Credit...........covverririrrnrireeesese e seeesesseees | rseeeseesesseseeens 114,630 | .oovieieeeeen 105,933 | e 161,421
20.0013  Interest payment offset by @ premium taX Credit...........ocvrirrerrrinrnere e
20.0014  Equity securities transferred as dividend 517,714,806
20.0015  Exchange of MOMGage l0ANS........cceurirriruriniirieisiiecessissiseessstsesessssesssssssssessssssssessessessssssessessessssssessessenssnsss | senssnssesssssessessenssnssnssndd | oevsesssssnnenns 16,447,804
20.0016  Transferred from other invested assets securities to €QUItY SECUMHES..........vurvrrrerurririrrerniesieereieeesesseeenees | ceerrsesseseessseseseesessesens 0
20.0017  Securities acquired from stock options of subsidiary.
20.0018  Equity securities acquired as a capital CONFDULION. ........civiiiisieiiseie e snennees
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Statement for September 30, 2018 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 # 2018 2017
Net income, state basis - - - $ 170,801,017 $ 446,632,931
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Net income, NAIC SAP - - - $ 170,801,017 $ 446,632,931
Statutory surplus, state basis - - - $1,854,143,057 $1,668,372,910
Effect of state prescribed practices - - - - -
Effect of state permitted practices - - - - -
Statutory surplus, NAIC SAP - - - $1,854,143,057 $1,668,372,910

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 2018.

3. The following table shows each loan-backed security with a credit-related other-than-temporary impairment
(“OTTI") recognized during 2018:

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
45660LPK9 10,315 612 9,667 648 648 3/31/18
TOTAL XXXX XXXX 9,667 XXXX XXXX XXXX
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Statement for September 30, 2018 of the GREAT AMER'CAN |NSURANCE COMPANY

4.

a. The aggregate amount of unrealized losses:
1. Less than 12 months
2. 12 months or longer

The following table shows all loan-backed securities with an unrealized loss:

$ (19,561,829)
$ (9,883,372)

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

$1,165,847,718
$ 181,424,205

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, 2018. The Company has the intent to hold such securities
until they recover in value or mature.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions — The Company did not engage in dollar
repurchase agreements or securities lending transactions.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing — The Company did not engage in

repurchase transactions accounted for as secured borrowings.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

The Company entered into daily reverse repurchase agreement transactions whereby the Company loans

cash to an accredited bank on an overnight basis and receives US Government backed securities pledged
as general collateral against the cash borrowed. The loaned funds are repaid on the next business day. The
Company’s exposure to credit risk is limited, as these transactions are typically overnight arrangements. The
Company has counterparty exposure on reverse repurchase agreements in the event of a counterparty
default to the extent the general collateral security’s value is below the cash which was delivered to acquire
the collateral. The short-term duration of the transactions (primarily overnight investing) reduces the default
exposure. (See Schedule E — Part 2).

The Company no longer participates in daily reverse repurchase agreements as of March 27, 2018.

2. Types of Repurchase Trades Used
Q1 Q2 Q3 Q4
Bilateral (YES/NO) YES N/A N/A
Tri-Party (YES/NO) NO N/A N/A
3. Original (Flow) and Residual Maturity
First Quarter Second Quarter
Average Average
Daily Ending Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Open — No Maturity $26,812,714 $93,589,153 | $44,705,536 $0 - - - -
Overnight - - - - - - - -
2 Days to 1 Week - - - - - - - -
>1 Week to 1 Month - - - - - - - -
>1 month to 3 months - - - - - - - -
>3 months to 1 Year - - - - - - - -
>1 Year - - - - - - - -
Third Quarter Fourth Quarter
Average Average
Daily Ending Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Open — No Maturity - - - - - - - -
Overnight - - - - - - - -
2 Days to 1 Week - - - - - - - -
>1 Week to 1 Month - - - - - - - -
>1 month to 3 months - - - - - - - -
>3 months to 1 Year - - - - - - - -
>1 Year - - - - - - - -
4, Counterparty, Jurisdiction and Fair Value (FV) — Not applicable.
5. Fair Value of Securities Acquired Under Repo-Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Average
Daily Ending Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Fair value of Securities
Acquired Under Repo-
secured Borrowing $26,812,753 | $93,589,596 | $44,705,818 $0 - - -
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Average
Daily Ending Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Fair value of Securities
Acquired Under Repo-
secured Borrowing - - - - - - -
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Statement for September 30, 2018 of the GREAT AMER'CAN |NSURANCE COMPANY

H.
J-L.
M.
O-R.

6. Securities Acquired Under Repo-Secured borrowing by NAIC designation

9 10 11 12 13 14 15 16
Does Not
Qualify as
None NAIC1 NAIC2 NAIC3 NAIC4 NAIC5 NAIC6 Admitted
a. Bonds -FV - - - - - -
b. LB & SS - FV
c. Preferred Stock — FV
d. Common stock
e. Mortgage loans — FV
f. Real Estate — FV
g. Derivatives — FV
h. Other Invested Assets —
FV
i. Total Assets —FV (Sum
ofa-h)
7. Collateral Pledged — Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Average
Daily Ending Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Cash - - - -
Securities (FV) $26,812,753 | $93,589,596 | $44,705,818 $0
Securities (BAC) XXX XXX XXX XXX XXX XXX
Nonadmitted Subset
(BACV) XXX XXX XXX XXX XXX XXX
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Average
Daily Ending Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Cash - -
Securities (FV) - -
Securities (BAC) XXX XXX XXX XXX XXX XXX
Nonadmitted Subset
(BACV) XXX XXX XXX XXX XXX XXX
8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
Amortized Cost Fair Value
Overnight and Continuous -
30 days or less
31 to 90 days
>90 days
9. Recognized Receivable for Return of Collateral — Secured Borrowing — Not applicable.

10.

Recognized Liability to Return Collateral — Secured borrowing (Total) — Not applicable.

Repurchase Agreements Transactions Accounted for as a Sale — The Company did not engage in repurchase
agreements transactions accounted for as a sale.

Reverse Repurchase Agreements Transactions Accounted for as a Sale — The Company did not engage in reverse
repurchase agreements transactions accounted for as a sale.

No significant change.

Working Capital Finance Investments — The Company does not have any investments in working capital finance

securities.

Offsetting and Netting of Assets and Liabilities — Not applicable.

No significant change.

6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

A.

B.

The Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies that exceed 10%

of its admitted assets.

The Company recognized the following impairments in 2018:

1. The Company recorded the following impairments primarily due to losses within the structures and a resulting

decline in fair value.

BIC Investors, LLC (RSI HOMES)
Blue Chip VI, LLC
Blue Chip VI Extension Fund

Blue Chip VI Extension Fund Il
Orchard Tosca Investment Partners, L.P.
Pineapple Square Properties LLC
Thorley Industries, LLC

7.) INVESTMENT INCOME

No significant change.
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8.) DERIVATIVE INSTRUMENTS

In 2018, 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 $620,792. The
net realized capital gains/(losses) recognized during the reporting period resulting from settlement of derivatives was
$2,808,050.

9.) INCOME TAXES

No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A. No significant change.
B. The Company paid the following dividends to American Financial Group, Inc.:
Date Amount Type Form
6/25/2018 $30,000,000 Extraordinary Cash
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
6/25/2018 $30,000,000 Extraordinary Cash

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 2018.
B. Transfer and Servicing of Financial Assets — Not applicable.
C. The Company was not involved in any wash sale transactions during 2018.

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.
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20.) FAIR VALUE

A. Inputs Used for Assets and Liabilities Measured at Fair Value

1.

The Company categorizes its financial instruments, based on the degree of subjectivity inherent in the method

by which they are valued, into a fair value hierarchy of three levels, as follows:

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions
occur with sufficient frequency and volume to provide pricing information on an ongoing basis). The
Company's Level 1 financial instruments consist primarily of publicly traded equity securities and highly liquid
government bonds for which quoted market prices in active markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets
or liabilities in inactive markets (markets in which there are few transactions, the prices are not current, price
quotations vary substantially over time or among market makers, or in which little information is released
publicly); and valuations based on other significant inputs that are observable in active markets. The
Company’s Level 2 financial instruments include corporate and municipal fixed maturity securities and MBS
priced using observable inputs. Level 2 inputs include benchmark yields, reported trades, corroborated
broker/dealer quotes, issuer spreads and benchmark securities. When non-binding broker quotes can be
corroborated by comparison to similar securities priced using observable inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to
estimate the fair value of Level 2 financial instruments in which one or more significant inputs are
unobservable or when the market for a security exhibits significantly less liquidity relative to markets
supporting Level 2 fair value measurements. The unobservable inputs may include management's own
assumptions about the assumptions market participants would use based on the best information available
in the circumstances. The Company's Level 3 is comprised of financial instruments whose fair value is
estimated based on non-binding broker quotes or internally developed using significant inputs not based on,
or corroborated by, observable market information.

The Company’s investment manager, American Money Management Corporation (“AMMC”) (an affiliate) is
responsible for the valuation process and uses data from outside sources (including nationally recognized
pricing services and broker/dealers) in establishing fair value. Valuation techniques utilized by pricing
services and prices obtained from external sources are reviewed by AMMC’s internal investment
professionals who are familiar with the securities being priced and the markets in which they trade to ensure
the fair value determination is representative of an exit price. To validate the appropriateness of the prices
obtained, these investment managers consider widely published indices (as benchmarks), recent trades,
changes in interest rates, general economic conditions and the credit quality of the specific issuers. In
addition, AMMC communicates directly with the pricing service regarding the methods and assumptions
used in pricing, including verifying, on a test basis, the inputs used by the service to value specific securities.

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

Description Level 1 Level 2 Level 3 Total
Assets at Fair Value
Bonds:
U.S. Government and government agencies $ - $ - $ - $ -
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential MBS - 1,428,418 348,412 1,776,830
Commercial MBS - - - -
Asset backed securities - 8,995,865 2,364,778 11,360,643
All other bonds - 9,354,809 5,136,586 14,491,395
Total Bonds $ - $ 19,779,092 $ 7,849,776 $ 27,628,868
Preferred stocks 193,303,979 17,629,598 - 210,933,577
Common stocks 412,769,191 306,305 83,707,908 496,783,404
Other investments - - - -
Derivative assets - 693,442 - 693,442
Total Assets Accounted for at Fair Value $ 606,073,170 $ 38,408,437 $91,557,684  $736,039,291
Liabilities at Fair Value
Derivative liabilities - - - -
Total Liabilities at Fair Value $ - $ - $ - $ -
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 6/30/2018 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 9/30/2018
U.S. Government and
government agencies $ -8 - $ - $ - $ $ - % $ $ $
States, municipalities and
political subdivisions - - - _
Residential MBS 382,706 (17,565) (16,729) - 348,412
Asset backed securities 2,390,133 - 9,080 (3,172) - (31,263) 2,364,778
All other bonds 10,085,035 (5,102,974) 502 102,032 54,004 (2,013) 5,136,586
Preferred stocks - - - - - - -
Common stocks 86,590,658 (5,729,342) (15,431) (268,476) 3,130,497 - 83,707,906
Total $99,448532  $ $(10,832,316) $  (23,414) $ (186,345) & 3,184,501 $ $ (33276) $ $ 91,557,682

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.

Inputs and Techniques Used in Estimating Fair Value - See narrative in Note 20A.
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B. The Company has no additional fair value disclosures.

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

Not Practicable

Aggregate Fair Admitted (Carrying

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

government agencies $ 21448975 $ 21,721,527 $ 21,448,975 $ - $ - $
States, municipalities and

political subdivisions 1,231,404,087 1,235,847,240 - 1,231,404,087
Foreign government 126,148,712 152,494,985 - 126,148,712 -
Residential MBS 363,043,663 311,160,329 - 340,534,535 22,509,128
Commercial MBS 31,075,011 30,885,371 - 25,833,211 5,241,800
Asset backed securities 982,158,588 986,013,262 9,481,246 880,733,352 91,943,990
All other bonds 732,919,628 735,070,049 1,777,265 587,361,544 143,780,819
Total Bonds $3,488,198,664  $3,473,192,763 $ 32,707,486  $3,192,015,441 $263,475,737  $
Preferred stocks 287,980,114 282,177,412 231,299,639 17,629,597 39,050,878
Common stocks 496,783,404 496,783,404 412,769,191 306,305 83,707,908
Mortgage loans 310,000,000 313,380,583 - - 310,000,000
Derivative assets 693,442 693,442 - 693,442 -
Derivative liabilities - - - -
Cash and short term investments 398,413,682 398,413,682 398,413,682 - -
Total Financial Instruments $4,982,069,306  $4,964,641,286 $1,075,189,998  $3,210,644,785 $696,234,523  $

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

21.) OTHER ITEMS

No significant change.

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to September 30, 2018, which may have a material effect on the financial
condition of the company.

23.) REINSURANCE

No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS

A—-E. No significant change.

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

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

The provision for incurred losses and loss adjustment expenses for claims arising in prior years decreased by $60 million and
increased by $15 million as of September 30, 2018 and September 30, 2017, respectively (see page Q14).

For 2018, the $60 million decrease in reserves for prior years is primarily attributable to (i) $69 million of favorable development
relating to the multiple peril crop insurance business, (ii) $9 million of favorable development relating to the directors and
officers business, (iii) $11 million of favorable development relating to the surety bond business and (iv) $7 million of favorable
development relating to the fidelity & crime business, (v) $5 million of favorable development relating to the excess liability
business, (vi) $4 million of favorable development relating to property & inland marine business, (vii) $4 million of favorable
development relating to the specialty human services business (non-profit organizations), partially offset by (viii) $5 million of
adverse development relating to aviation business, (ix) $5 million of adverse development relating to the Singapore branch
operations and (x) $5 million of adverse development relating to the trucking business, (xi) $16 million of adverse development
relating to excess and surplus business, and (xii) $17 million of reserve increase relating to the run-off asbestos and
environmental reserves (see Note 33).

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.

26.) INTERCOMPANY POOLING ARRANGEMENTS

Effective January 1, 2018, American Empire Surplus Lines Insurance Company (“AESLIC”) and its subsidiary, American
Empire Insurance Company (“AEIC”), became parties to the pooling agreement with the Company and certain of its
subsidiaries. In addition, AESLIC and AEIC entered into reinsurance agreements with the Company. As a result of these
agreements, AESLIC transferred approximately $314 million of insurance liabilities and an equal number of assets to the
Company.
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The effect of the pooling agreement is to transfer all direct and assumed insurance liabilities of the participating companies
to the Company. The Company retains 100% of the pooled business, as illustrated below:

NAIC Company Participation

Company Code Number Percentage
Great American Insurance Company 16691 100.0%
Great American Insurance Company of New York 22136 0.0%
Great American Alliance Insurance Company 26832 0.0%
Great American Assurance Company 26344 0.0%
Great American Casualty Insurance Company 39896 0.0%
Great American Contemporary Insurance Company 10646 0.0%
Great American E & S Insurance Company 37532 0.0%
Great American Fidelity Insurance Company 41858 0.0%
Great American Protection Insurance Company 38580 0.0%
Great American Security Insurance Company 31135 0.0%
Great American Spirit Insurance Company 33723 0.0%
American Empire Surplus Lines Insurance Company 35351 0.0%
American Empire Insurance Company 37990 0.0%
100.0%

All lines of business are subject to the pooling agreement.

The Company’s net underwriting results are determined after making cessions to various other affiliated and non-affiliated
reinsurers under terms of other reinsurance agreements. These cessions are made subsequent to the pooling of business
from the pool members to the Company.

The Company is party to reinsurance agreements with affiliated and non-affiliated reinsurers covering business subject to the
pooling agreement. The Company has a contractual right of recovery under such reinsurance agreements.

There are no discrepancies between entries regarding pooled business on the assumed and ceded reinsurance schedules
of the Company and the corresponding entries on the assumed and ceded reinsurance schedules of other pool participants.

The Provision for Reinsurance (Schedule F, Part 8) is recorded by the Company and is not shared with the other pool
participants. Uncollectible reinsurance balances which are written off are subject to the terms of the pooling agreement.

As of September 30, 2018, the Company has a receivable from AESLIC of $6,360,876 as a result of the pooling agreement.

27.) STRUCTURED SETTLEMENTS

No significant change.

28.) HEALTH CARE RECEIVABLES

No significant change.

29.) PARTICIPATING POLICIES

No significant change.

30.) PREMIUM DEFICIENCY RESERVES

No significant change.

31.) HIGH DEDUCTIBLES

No significant change.

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

No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES

In the third quarter of 2018, the Company recently completed an internal review of its asbestos and environmental (“A&E”)
exposures relating to its run-off operations. As a result of the review, the Company recorded a 2018 third quarter pre-tax
charge of $17.6 million, net of reinsurance recoverable. At September 30, 2018, the Company’s A&E reserves were $398.2
million, net of reinsurance recoverable. At that date, the Company’s three year survival ratios were 19.0x paid losses for
asbestos reserves, 11.4x paid losses for environmental reserves and 15.0x paid losses for the total A&E reserves.

34.) SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

35.) MULTIPLE PERIL CROP INSURANCE

No significant change

36.) FINANCIAL GUARANTY INSURANCE

The Company does not write financial guaranty insurance.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act?

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

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

If yes, date of change:

Yes|[ ]
Yes|[ ]

Yes [X]

04/03/2018

No[X]
No[ ]

No[ ]

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

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

Great American Lloyd's Insurance Company was dissolved effective September 30, 2018.

Is the reporting entity publicly traded or a member of a publicly traded group?

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Yes [X]

Yes [X]

Yes[X]

0001042046

No[ ]

No[ ]

No[ ]

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

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

Yes|[ ]

No[X]

Name of Entity

2
NAIC
Company
Code

3

State of
Domicile

0

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

Not applicable

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

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

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

By what department or departments?

Ohio Department of Insurance

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

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

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

If yes, give full information:

Not applicable

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

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

Not applicable

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

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

Yes|[ ]

No [X ]

12/31/2016

NAT ]

12/31/2016

02/26/2018

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes[X]

NIA[X]
NIA[X]

No[X]

No[X]

No[ ]

1 2 3
Affiliate Name Location (City, State) FRB

0ocC

FDIC

SEC

American Money Management Corporation Cincinnati, OH NO

NO

NO

YES

Great American Advisors, Inc. Cincinnati, OH NO

NO

NO

YES

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

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

Compliance with applicable governmental laws, rules and regulations;

The prompt intemal 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?

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

Not applicable

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

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

Not applicable
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:

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.)
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:

13.  Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate
14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

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:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3 Total payable for securities lending reported on the liability page:

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 Condition Examiners Handbook?

Yes[X] NoJ ]
402,973
Yes[ ] No[X]
295,008,522
0
Yes[X] Nol[ ]
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
$ 0 $ 0
0 0
443,959,095 445,268,511
0 0
25,644,582 24,598,513
23,233,856 24,884,210
$ 492,837,533 $ 494,751,234
$ 0 $ 0
Yes[X] No[ ]
Yes[X] No[ ]
$ 0
$ 0
$ 0
Yes[X] NoJ ]

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

1
Name of Custodian(s)

2

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
Name(s)

2

Location(s)

Complete Explanation(s)

3

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1

Old Custodian

2

New Custodian

3
Date of
Change

4

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:

009522779 Airway Therapeutics B; 149556778 CAZ Creek Tax Lien Fund 6.50 05/08/2021
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*Gl securities? Yes[X] Nol[ ]
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3.1
3.2

41

42

5.1

6.1
6.2
6.3
6.4

741

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAJ]
If yes, attach an explanation.
The pooling agreement was amended to include American Empire Surplus Lines Insurance Company and American Empire Insurance Company effective 1/1/2018 (see Note 26).

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Not applicable

Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]

If yes, give full and complete information thereto:

Not applicable

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest

greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
5.1 A&H loss percent 51.100%
5.2 A&H cost containment percent 13.400%
5.3  A&H expense percent excluding cost containment expenses 34.000%
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
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]

Qo8



Statement for September 30, 2018 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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
22-2311816.......... QBE Insurance Corporation Authorized........ | oo (0SS
. 32-0431155.......... RPX Reinsurance LLC . |Unauthorized.... | ....
All Other Insurers
00000........... AA-1120089......... Catalina Worthing INSUrANCE LTD........ccveiiiiiriieiiiiieieetesesiese ettt GBR.......... Unauthorized.... | .......... (0 JSOOOTOU SRR
00000........... AA-9240020......... China Reinsurance (Group) COrPOratioN............c.eueveeieereusieersiseeesssessesssssesssssessssssesssssssesessssenes CHN.......... Unauthorized.... | .......... (0SSR O
00000........... AA-0053453......... Conphiseal ReiNsUrance LIMItEd............ccvivrieicviiieieicisieese e TCA........... Unauthorized.... | .......... (0 SO OOOU SRR
00000........... AA-1124129......... Endurance Worldwide INSUraNCe LTD.........oueurrinieniircrieiieiieeesiseisesessesssssesessessssesessessesssesseenes GBR.......... Unauthorized....| .......... [0SR PR
00000........... AA-1340145......... General REINSUTANCE AG..........cuiiieiiiieieeietne sttt sttt DEU.......... Unauthorized....| .......... (0SSR ISR
00000........... AA-3194163......... Gibbs Hill INS CO (SAC) LTD....ouuiureiriiiiieiisiesiesissiisssesssss bbb BMU.......... Unauthorized.... | .......... (0SSP DR
00000........... AA-1120171......... Lloyd's Syndicate NUMDEF 1856...........c.ccoeuiuieeiiiiiieiieieece st GBR.......... Authorized........ | .......... 0uveveeiees | e
00000........... AA-1120113......... Lloyd's Syndicate NUMDEr 3334...........coocuiiiieiieesce et GBR.......... Authorized........ | .......... 0.veveveens | e
00000........... AA-3770482......... NaVESINK INSUFANCE GO SP.......couiieieiiririiecineieiieeisste sttt sttt CYM.......... Unauthorized....| .......... (0SSR ISR
00000........... AA-1370021......... Swiss Re Europe SA Unauthorized....| .......... 0.veveveens | e
00000........... AA-0057223......... Towne Auto Reinsurance Ltd Unauthorized.... | .......... (OO [
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Statement for September 30, 2018 of the GREAT AMERICAN INSU RANCE COMPANY
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 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccooooonecneinenecn AL | el | e 13,133,529 14,652,009 | ...ocovvrvrrenne 5,663,114 | .oovveeenee 9,754,257 | ..oevvrnn. 18,025,635 | ..ooovvreene 18,587,727
2. Alaska.....oooenenenennene A AK L [ 2,473,798 ..1,643,671 | ..... 6,576,481 2,059,109 | .o 7,347,922 ..2,7112,702
3. ANZONA...reerisinnene e AZ [ L | 15,991,046 18,215,387 | vovvvvrernne 150,267,124 26,421,197 | v 48,098,124 35,873,257
4. Arkansas........oceoenneonneeeenn AR L | e 18,647,156 | ....ceveenee. 20,760,565 | ......ccovvenvn. 2,528,902 26,429,612 | ..ovvvvrnene 12,516,651 | ..ocovvvennee. 14,391,773
5. California.. 134,362,962 | ... ...121,139,404 .107,935,637 | ... 29,783,508 240,493,976 | ... ..176,327,276
6. Colorado.......cccconevrerrrrnineeneeCO [l | v 28,700,161 | ..oovveerene 28,887,140 | ..oevvrenee 12,046,321 | ..ocovvvnnee 10,176,924 | ............... 29,453,944 | ................ 21,989,392
7. Connecticut.........cocvveveerrenresn CT v L | e 8,649,695 | ....cccovviren 8,467,801 | ..ccvvvvrrenne 2,195,539 | .o 1,339,086 | ..ovvcvrrinne 9,597,062 | ..ccoovvvrrinee 9,185,229
8. Delaware........ccooeonererrmiineene DE | o Lis | e 4443384 | .......coeenne. 3,475,255 | ..oovvveenne 15,148,087 | ..ocvvrrereenee 3,723,980 | .o 61,298,470 | ...cevvrrenee 70,519,003
9.  District of Columbia..............DC | ool | o 6,230,632 | ..covvrirnenn 6,358,170 | ..oevereerrriennee 788,914 | oo 1,303,018 | coovvne 6,797,169 | ..oevvvrerenes 6,428,285
10, Florida. ... FL [....... Lo | s 57,050,315 | .oveveieen 52,816,763 | ...ccovvrene 47,377,696 | ..ocoeernnes 49,022,249 | ...cvvvvenne. 77,588,409 | ....ocovvenee 95,166,381
11, GEOMGia. .o GA |... Lo | e 41,567,251 | oo 39,894,321 | .oovvirnn 40,826,246 | ......ccevenee. 25,065,069 | .......cccevnu 54,409,513 | ..cvvvvrenne 65,742,464
12, Hawaii......ooovrverrerernee Hif....... Lo | e 4754723 | oo 4,630,930 | .coooverrinne 3,831,628 | .o 2,353,042 | oo 6,237,147 | oo 5,375,132
13, 1daho.....occcrerce ID|..... Lo | s 3,933,891 | oo 4,812,995 | ..o 1,053,909 | ..ooovvvvrrianes 3,992,905 | ..o 7,006,502 | ...coovvrvrrenee 5,025,992
14, MNOIS.....cvueeeeeeeeeereereireeieeeeene [ Lo | v 171,709,250 | .............. 188,932,594 | .....cceoeeee 32,027,432 | oo 33,136,517 | coovvene. 112,294,341 | .............. 105,405,871
15, Indiana.......cccovvrerviveiniireirenins IN|....... Lo | v 60,556,796 | .....cevrnenn 64,524,007 | ....coovvnevenee 10,662,662 | ......cevene. 16,736,633 | ..ocovvvvenne 31,419,391 | v 25,287,782
16, 1OWa. .o A ... Lo | e 89,878,665 | .....ccvnnene 96,770,890 | ..eovvvrrenne 17,263,282 | ..o 10,652,269 | ...oovvrennes 43,077,191 | oo 39,862,994
17, Kansas.......ccovneneneeneinerines KS|....... Lo | v 78,902,719 | oo 78,031,053 | ...ccoovven 33,906,881 | ...ccvvvrenee 22,769,598 | .......ccoevuue 45,937,411 | e 29,794,819
18, Kentucky.....cooooverereirinieneanee KY|....... Lo | s 15,015,752 | .ovevverenne. 14,952,326 | ......ccco..... 12,011,356 | ..o 9,250,171 | v 14,018,117 | v 14,911,991
19, LouiSiana.........coceveveneerieerenes LA|..... Lo | v 11,499,241 | oo 11,292,751 | oo 6,404,807 | .c.oocvirrernn (3,186,430) | ....vvvrevrenne 7,376,275 | oo 10,808,818
20.  Main€....overerererieiireneereias ME | ....... Lo | e 3,550,871 | oo 3777314 | e 1,893,916 | oo 1,098,190 | ..overrrennn. 2,179,097 | oo 1,799,644
21.  Maryland.. ...15,183,697 .18,110,198 2,215,714 ...1,880,458 ...23,103,388 | ... 21,754,554
22. Massachusetts 26,101,652 25,698,219 6,803,114 5,088,129 31,554,404 | ................ 21,879,559
23, Michigan........cooeneuniniririnnnne 41,488,901 | ..oovvvrennes 48,121,693 16,662,034 | ......cceeenee. 10,137,823 47,595,325 | ..oovrrnns 41,136,863
24.  Minnesota.... ...49,882,619 | ... 52,603,844 ...8,522,196 47,278,116 | ... .36,105,154
25, MiSSISSIPPI.....ouevererereneerereenced MS | il | e 6,608,641 | ..coccvvrvrnnnn 6,472,022 1,937,175 12,419,495 | ..o 9,096,437
26, MiSSOUN......overrvrrrrnrenrreeee MO | ool | s 80,177,391 | covreres 82,969,133 | ..ovvrvree 16,185,492 | ..ocvvvrnne. 18,845,657 | ..cocvvvrenne. 61,162,090 | ...cocovvrnenne 34,951,849
27.  Montana........ccoeeereeneereerneeneen. MT |....... Lo | e 3,536,390 | .oovvereirien 3,646,905 | ...ccccvvrrnenee 1,149,441 | .o 1,512,241 | oo 3418512 | i 4,066,098
28.  Nebraska.........cocoerrerereerennen. NE|....... Lo | s 55,191,965 | ...coovvrvenn 53,290,531 | coovrvreren 16,257,163 | .ovvvveerrrenns 6,632,488 | ...coevrrrnne. 27,850,083 | .....ccooeeee 23,495,462
29.  Nevada......commneeneeneneen. NV ... Lo | e 7,937,721 | oo 8,257,400 | ..coovvvernenee 2,876,107 | .ooovverrcnne 5,027,580 | .coovverennee 19,496,061 | ..ocoovvreenee. 13,060,242
30.  New Hampshire.........cccoocuvnene NH|....... Lo | e 1,797,556 | ..o 1,884,681 | ..o 300,185 | ..o 668,417 | ..ooovvercrrrenne 5,680,318 | ..oovvrerrinns 4,403,148
31, New Jersey....ooonvrernennns NJ o Lo | s 33,892,591 | oo 30,239,372 | oo 6,757,452 | ..ooovreienn 4,449 257 | ..o 69,812,662 | .....cceeunvne 43,060,779
32, New Mexico.......cocrvvrerrenne NM | ...... Lo | e 4,103,807 | .covvverrnnen 3,782,895 | ..o 5,563,058 | ...covvrvrrrenee 3,867,850 | ..covvvrerrninne 5,701,487 | oo 3,777,253
33, New YOrK....oooneneinencireieinns NY|...... Lo | e 90,742,675 | ..oovvveeren 85,535,589 | ...coeoverren 17,567,591 | covvrne 18,779,334 | ..ccvvvenne 128,654,554 | .............. 109,804,351
34. 23,361,374 | oo 19,124,765 | .....ccovvvnenee 5,799,013 | oo 7,2714972 | oo 35,643,665 | ......ccoevenee 24,415,259
35. 61,350,098 | .............. 67,724,349 | .....ccc.c...e. 14,106,453 | ...cvvveeenee. 19,352,379 | ..oovvirnne 23,655,754 | ..covvrenee 36,125,723
36. 31,657,610 | .oovverrenn 38,701,254 | ..cooevnn. 8,248,916 | ...cocvvvenee. 13,502,476 | ....ccvvvnne. 29,064,670 | ...ccovrrnenee 28,099,126
37. 16,156,104 | ................ 15,579,159 | .ovvvrrrinne 13,357,269 | ..oovvvrvrrenee 5,366,271 | .oovrrrnne 14,938,872 | ..ccovvvene. 13,321,972
38, 0regon......ceveneenernrnenennen OR |l | e 9,182,118 | oo 7872172 | v 3,161,654 | ..covvvvrenee 8,559,478 | ....cccvvvnne. 23,005,090 | ...ccoovrrnenee 20,024,995
39. 33,176,587 | .oeovveeren 31,833,809 | ..ooorrrrnn 12,438,753 | i 8,559,834 | ....cccovvnnv. 76,096,516 | ....oovvvnven 40,034,339
40. Rhode Island..........ccconvvevenene Rl L | i 5,550,044 ...5,107,799 21,298,508 | ....oovvnne 4,706,718 ...2,378,942
41. 10,431,568 10,333,030 11,787,656 17,321,524 4,652,360
42. 64,717,489 79,704,957 19,880,999 25,457,305 33,496,315
43, ..11,269,340 | ... 12,055,914 | .o 3,061,003 | ... ...4,807,981 ...14,840,556 | ... 14,284,278
44, 96,673,778 | ...cvveerene 78,855,429 57,375,671 | coovverenee 33,459,157 | .ovvveen 94,816,371 | .oeovvverenee 94,339,958
45, Utah..oeeeeercneeeisineennl UT L | 7948771 | o 6,582,436 | ..cccovrrrrnenne 3,099,612 | .ovvvrerenne 2,686,151 | .oocvvrerernne 10,159,628 | ...oovvvrrrenes 8,643,583
46, Vermont........coovenenonecneeee VT [l | i 675,643 | ..o 533,004 | .o 59,886 | ..o 25,263 | ..o 396,379 | .o 376,884
47, Virginia....cooeveeveeeersrneineeenes VA|...... Lo | e 13,159,291 | oo 13,924,132 | oo 1,794,941 | o 864,141 | .o 23,378,753 | .ovvvvenee 20,387,371
48.  Washington..........ccocevrrieninnee WA|...... Lo | v 24,889,510 | ..oevvrrenee 21,638,640 | ...ccovvrerenen. 4,892,688 | ......cccoovennet 6,809,964 | ............... 42,850,122 | ..ocovvrenne. 35,955,414
49, West Virginia........cocooereveeee WV [l | i 2,902,160 | ..cooovrerrrenne 2,688,682 | ...cocvvrrinee 2,096,168 | .....covvrrrerne 341,849 | ..o (389,036) | ..oocvvverrnnne 1,405,599
50.  Wisconsin........coevveeneeneenmeenee WH el | e 37,973,992 | oo 42,050,344 | .....cooovrenee 8,873,675 | .o 11,901,829 | ..coovvvvennee 35,151,376 | ..ovvverenee 34,677,646
51, Wyoming.....c.ooevenereermrenenee WY |l | 2,135,052 | e 2,178,333 | oo 500,061 | .coovvrvvereirernes 722,387 | .ovvvrerrine 2,350,275 | .coovcvvrrines 1,740,841
52.  American Samoa..........coeeeer e AS | oo Nuc | 0 | e (0 R (0 (0 SR (0 SO 0
53, GuUaM...covrerrcrrerrernerneennGU [l 2,089 | 0 [ oo | s 0 [ oo | s 0
54.  Puerto RicO.......coeovrevvenrcneed PR |l | iiii000000289,000 | oo 148,671 | oo 29,603 | e 55,000 | coeoveverinnenen 271478 | 6,672,967
55.  USVirginlIslands.........cccocooeeee VI | ool Neet | a0 e 0 [ im0 | e 0 [ im0 | e 0
56.  Northern Mariana Islands....... [EESRR 0 | 0 | 0
57. Canada.......ccccouvnenrnnenn . CAN | il | 037,007,027 | e 35,484,443 10,388,031 | ..ovvvrirrinee 9,674,374 38,415,533 | oo 31,418,655
58. XXX | s 28,470,740 | .ovvvinen 34,175,229 | ..o 16,121,334 | oo 5,228,097 | oo 35,457,618 | ..ooovvnenes 24,194,012
59. XXX 1,706,676,828 1,730,944,436 802,214,312 541,388,276 1,866,488,007 1,598,434,522
DETAILS OF WRITE-INS
58001. SGP SINGAPORE............cccconnenn. 0.0, IS 26,373,304 |...ccovnrene 32,571,116 | e 15,660,670 |...covvrerennns 5,260,836 |......covenne. 31,290,826 |....cooenee. 20,870,511
58002. GBR UNITED KINGDOM............ (.00, G I 1,390,173 | oo 1,337,517 | oo 1,367 | 1,862 | .o 2,090,984 |....ccoevvrnnn 1,899,086
58003. NLD NETHERLANDS................. XXX [ 670,228 | ..o 225773 | oo 459,297 | .o (1) 1 I—— 1,927,820 |.ccovrrerenee. 1,017,782
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..XXX... | ceeoverivreernininnes 37,035 | o 40,824 | ..o (V1 (34,513) | v 147,988 | ..o 406,633
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s 28,470,740 | .covvvnnn 34,175,229 | ..oovvenn 16,121,334 | oo 5,228,097 | oo, 35,457,618 | ...coovvenenes 24,194,012
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 54 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrEr............c.vvereenniernerierireeens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 3
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile..... 0




Statement for September 30, 2018 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.

Americ

Americ

American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV

an Financial Enterprises, Inc.
an Money Management Corporation

American Real Estate Capital Company, LLC

Mid-Market Capital Partners, LLC

APU Holding Company

American Premier Underwriters, Inc.
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 Technical Industries, Inc.
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Waynesburg Southern Railroad Company

Dixie Tt

Helium

* Denotes insurer

GAl 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

erminal Corporation

GAI Holding Bermuda Ltd. (77%) *
GAl Indemnity, Ltd. #

Neon Capital Limited

Neon Holdings (U.K.) Limited

Beat Capital Partners Limited (26.96%)

Tarian Underwriting Limited (60%)

Lavenham Underwriting Limited #

Neon Italy S.R.L. (60%)

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

Orca Services A/S (89.425%)

Sampford Underwriting Limited #

Holdings Limited

Neon Employee Ownership LLC (23.35%)

GAI Australia Pty Ltd

@ Company affiliated but not owned

# Participant in Lloyd's

Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage ow

ned by respective parent and other affiliated companies

Q11

ch';':t'i';an'y FEIN NAIC Co. 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
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 23-1537928
PA 46-3246684
N 23-6000766
PA 23-6207599
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

GBR

GBR 98-0412245
ITA

GBR

GGY

GBR

AUS

ITA

BMU

GBR

DNK

GBR 98-0431601

BMU

DE

AUS




Statement for September 30, 2018 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 (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
Great American Holding (Europe) Limited
Great American Europe Limited
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

FF

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

]

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

* Denotes insurer

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

Bridgefield Casualty Insurance Company*

Commercial For Hire Transportation Purchasing Group @

@ 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

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

T 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 450252531 67083
MD 52.2179330

OH 42-1575938

OH 27-3062314
GBR
GBR

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, 2018 of the GREAT AMER'CAN |NSURANCE COMPANY

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

American Fina

* Denotes insurer

Part 1 - Organizational Chart

ncial Group, Inc.

Great American Insurance Company *

American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
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, Compariia 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
GAl Warranty Company
GAIl Warranty Company of Florida
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, 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.

@ 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

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320

OH 31-0501234 16691
DE 31-0912199 35351
OH 31-0973761 37990
> 59-1671722

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

OH 61-1329718

> 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
T 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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SCHEDULE Y

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

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?
|(|:VIZdrﬁbers Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (Y/IN) *
Oueee [ e [ 31-1544320] .......... 0 [0001042046. NYSE........... American Financial Group, INC..........ccvvevninererernnnernnerennninrnenerienes | OHurcicied JUDP i [ Ownership........ | oo 0.000 | .coovereriirrireriernrinereeesisnessies | e Neoos 0...
Oueve et [ 31-6549738| .......... (V1 PN 0 [ American Financial Capital Trust Il American Financial Group, Inc Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
[0 TR [ 16-6543606 .......... (V1 PR [V OO American Financial Capital Trust Il American Financial Group, Inc Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
[0 TSRO [ 16-6543609 .......... (V1 O 0 [ American Financial Capital Trust V. American Financial Group, INC.........cccocveveineirirrernn. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Neoos 0...
[OOSR (- 31-0996797| .......... (V1 O [V O American Financial Enterprises, Inc American Financial Group, Inc Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.ooee 0...
Oues [ [ 31-0828578| .......... (VO 0 [ American Money Management Corporation American Financial Group, Inc Ownership........ ....100.000 |American Financial Group, Inc. | ..... Neooes 0...
[0S RSO (- 27-1577326| .......... (V1 O [V O American Real Estate Capital Company, LLC.........c.ccoovrneininircns OH......... NIA........... American Money Management Corporation................. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.ooee 0...
Oues [ e [ 27-2829629| .......... (V1 O [V O Mid-Market Capital Partners, LLC American Money Management Corporation................. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
[0S TSR (- 41-2112001] .......... (VN O [V O APU Holding Company American Financial Group, INC.........cc.cocveveininirrrerne. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.ooowe 0...
Oues [ e [ 23-6000765| .......... (V1 O 0 [ American Premier Underwriters, INC............ccocuevniniineereesenineicnnins PA........ NIA........... APU Holding Company..........cccocreureernnineercreienninens Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
[0S SO (- 13-6400464| .......... (V1 O [V O Lehigh Valley Railroad Company American Premier Underwriters, InC..........ccccoovveunenne Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.ooee 0...
Ouee [ e [ 46-1665396 .......... 0 [ 0 [ Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company...........cccccveuerererennnnee Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.oowe 0...
[0S SO [ 20-1548213| .......... (VN O [V O Magnolia Alabama Holdings, INC...........cocuermrinimiririnnncrereserenne DE......... NIA........... American Premier Underwriters, InC..........cccccovuveuenenne Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.oooee 0...
Ouee [ e [ 20-1574094 .......... 0 [ [V O Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc...........ccccovvvrincirennne Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
[0S TSR (- 46-1852532 .......... (V1 O [V O Michigan Qil & Gas Holdings, LLC American Premier Underwriters, INC..........ccccovvvevnenne Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.oowe 0...
46-1480078 .......... (V1 O 0 [ Ohio Qil & Gas Holdings, LLC.........c.cccviunimnmirirerereineseesesieeine American Premier Underwriters, INC..........cccccoouneunenne Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.ooowe 0...
13-6021353 .......... (V1 O [V O The Owasco River Railway, INC..........cccocvvmernineirereessneeeees American Premier Underwriters, InC..........cccccoovveuenenne Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.ooee 0...
76-0080537 PCC Technical INdUStHiES, INC........ccvvvireeieeeceeeeeeeeeeeeeeeee e American Premier Underwriters, INC.........c.cccccvevevnene. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 0...
23-1537928 PeNN TOWETS, INC.....ovvevecee ettt American Premier Underwriters, Inc. Ownership ....100.000 |American Financial Group, Inc. | ..... N....... 0...
.. |46-3246684 | . ..| Pennsylvania Oil & Gas Holdings, LLC.... .| American Premier Underwriters, Inc... . | Ownership.. ....100.000 |American Financial Group, Inc. | ..... N 0...
23-6000766 Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc. Ownership........ | ...... 66.670 | American Financial Group, Inc.| ....N....... 0...
23-6207599 Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, Inc Ownership........ | «..... 83.000 | American Financial Group, Inc. | ..... [\ 0...
. 1231675796 . ..|Waynesburg Southern Railroad Company... .| American Premier Underwriters, Inc... . | Ownership.. ....100.000 |American Financial Group, Inc. | ..... N 0...
98-1073776 GAl Insurance Company, Ltd..........coveuererniincmriinnscreeriseeneen APU Holding Company Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.ooooee 0...
............................ 0 [cooeorineceeen0 | i, | Great American Specialty & Affinity Limited APU Holding Company Ownership........ | ....100.000 |American Financial Group, Inc.| ....N....... |0...
. 131-1446308| . ..|Hangar Acquisition Corp.................. . |APU Holding Company... . | Ownership.. ....100.000 |American Financial Group, Inc. | ..... [\ 0...
91-1242743 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
Oueee | e [ 91-1508644 .......... (V1 O (018 [ Premier Lease & Loan Services of Canada, Inc APU Holding Company Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
Oueee | e [ 31-1262960] .......... (V1 O (018 [ Risico Management Corporation...............ereeeereereeereeneeneeneennenns APU Holding Company Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
Oueee | e [ 31-0823725] .......... (V1 O (018 [ Dixie Terminal Corporation.............ccoeueerereeeerieseeeneeneeeneeneeeeeseseenees American Financial Group, INC..........cccovvvvreuninerennees Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
OIS PSR [ 98-0606803] .......... (V1 O (018 [ GAI Holding Bermuda Ltd American Financial Group, INC..........cccocvevreurincnennee. Ownership........ | ...... 69.990 | American Financial Group, Inc. | ..... [\ 2.
OIS PSR [ 98-0606803] .......... (V1 O (018 [ GAI Holding Bermuda Ltd GAl Australia Pty Ltd.........cccocvvrreriennirinreirenenns Ownership........ | ...... 30.010 | American Financial Group, Inc. | ..... [\ 2.
[0S TR [ 98-0556144 .......... (V1 O (018 R GAl Indemnity, Ltd........c.oviirirecreeeccee s GAIl Holding Bermuda Ltd.........c.ccoorevriinrerncincieninns Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
0ueee s [0 JSUSURTEN SRR SRR (01 I [0 Neon Capital Limited GAl Holding Bermuda Ltd............cccoovrvvicrniiienen, Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
Oueee | e (V1RSSR PR I (V18 O (018 Neon Holdings (U.K.) Limited Neon Capital Limited..........cccoevrverrerncnieinirieerieenes Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
0 s [0 JSUSURTEN ESURTRTTINN SRR (01 I [0 I Beat Capital Partners Limited.............cccoveriirerieneeecce s Neon Holdings (U.K.) Limited...........ccccovverieunrririnnns Ownership........ | ...... 26.960 | American Financial Group, Inc. | ..... N...... 0...
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Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (Y/IN) *
0uee s [0 JSUSURTIN ESORTRIRTION SRR [0 OO I TR Tarian Underwriting Limited...........coovvrrienniernesceesee s GBR........ NIA.......... Beat Capital Partners Limited............c.cccoovrivniinnnnns Ownership........ | ...... 60.000 | American Financial Group, Inc. | ..... N...... 0...
Lavenham Underwriting Limited............ccccoovennieeniiereereeens GBR........ A Neon Holdings (U.K.) Limited Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
NEON Italy S.R.L...oiiiiieiiieietee s ITA.......... NIA.......... Neon Holdings (U.K.) Limited Ownership........ | ...... 60.000 | American Financial Group, Inc. | ..... N...... 0...
Neon Management Services Limited Neon Holdings (U.K.) Limited Ownership ....100.000 |American Financial Group, Inc. | ..... [\ 0...
..|Neon Sapphire Underwriting Limited... . |[Neon Holdings (U.K.) Limited. . | Ownership.. ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
Neon Service Company (U.K.) Limited Neon Holdings (U.K.) Limited..... Ownership ....100.000 |American Financial Group, Inc. | ..... N 0...
Marketform Australia Pty Limited Neon Service Company (U.K.) Limited..........c.cccoeeune Ownership ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
..| Studio Marketform SRL.... . |INeon Service Company (U.K.) Limited... .. | Ownership.. ....100.000 |American Financial Group, Inc. | ..... [\ 0...
Neon Underwriting Bermuda Limited Neon Holdings (U.K.) Limited..........cccouerriinniinins Ownership ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
0urveveres | veverrerreienens [ e 0 Neon Underwriting Limited Neon Holdings (U.K.) Limited Ownership ....100.000 |American Financial Group, Inc. | ..... N 0...
..10. . 0. ..|Orca Services A/S.... . |[Neon Holdings (U.K.) Limited. . | Ownership........ | ...... 89.425 | American Financial Group, Inc. | ..... N...... 0...
[ 98-0431601] .......... 0 Sampford Underwriting LImited............cooerereeieiesieiesseieseisseenns Neon Holdings (U.K.) Limited Ownership ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0uee s [0 JSUSUSRTON SRR SRR [0 OO I TR Helium Holdings Limited American Financial Group, INC........cccoveevvienniniiinins Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 5...
0o | e Ourveveres | vevererreienen [ e (010 SRSTORIRRRON | I FSSORRTT Neon Employee Ownership LLC Helium Holdings Limited Ownership........ | ...... 23.350 [ 1o | e [\ 5.
0ue s [0 JSUSURTINR ESORRRIRTNN SRR [0 OO B TR GAl Australia Pty Ltd.........ccccocoveiiriieeiieeeeie e Neon Employee Ownership LLC..........cccoevivieiriinnnns Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 5...
[ TR [ 06-1356481] .......... (0 TR 0 I OO Great American Financial Resources, Inc American Financial Group, INC..........cccoceuvevevererennns Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 1...
0ue s [ S 31-1422717| .......... [0 ORI I TR AAG Insurance Agency, Inc. Great American Financial Resources, Inc.................... Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
[ [ 34-1017531] .......... [0 N | I CErES GIOUP, INC..uvvvvvivierisieiieieiese ettt Great American Financial Resources, Inc.................... Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 0...
0o | e [ 47-0717079] .......... (010 SSSTORIRROOON | I DRSO Continental General COrporation..............coceevivereiresieeseesessennens Ceres Group, Inc Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\~ 0...
0o | e [ 34-1947042 .......... (010 SRR | I FSSOURT QQAgENCY Of TEXAS, INC...vuvvvvrvrieiieiieieise e Ceres Group, Inc Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ T 0...
[ R [ 31-1395344 .......... (01 R 0 N OO Great American AdVISOrS, INC..........c.ouvveveeeiieeieeeee s Great American Financial Resources, Inc.................... Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 0...
0084| American Financial Group, Inc. |63312... | 13-1935920] .......... (010 ST | I SRR Great American Life Insurance CoOmpany............coeveueveieeiesneneinnens Great American Financial Resources, Inc.................... Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
0084| American Financial Group, Inc. |93661... |31-1021738] .......... (010 SSTORIRRRORN | I SRR Annuity Investors Life Insurance COmMpany............ccoeveueeerersnererrnnnns OH.......... Ao, Great American Life Insurance Company................... Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0o | e [ 27-4078277] .......... (010 SRR | I FSSORRRTT Bay Bridge Marina Hemingway's Restaurant, LLC............ccccccovvirivnnnns MD.......... NIA.......... Great American Life Insurance Company................... Ownership........ | ...... 85.000 | American Financial Group, Inc. | ..... [\ 0...
0uee s [ S 27-0513333] .......... [0 OO | I TR Bay Bridge Marina Management Great American Life Insurance Company.................... Ownership........ | ...... 85.000 | American Financial Group, Inc. | ..... N...... 0...
Ouven | e [ 20-1246122| .......... (010 SSSTORIRRRON | I SRR Brothers Management, LLC Great American Life Insurance Company.................... Ownership........ | ...... 99.000 | American Financial Group, Inc. | ..... Y. 0...
0o | e [ 81-3737639 .......... 0 {oovereiereeen0 e Charleston Harbor Fishing, LLC..........ccoveiinisieresieessee s Great American Life Insurance Company.................... Ownership........ 100.000 |American Financial Group, Inc. | ..... [\ 0...
Oueoen | et [ 47-5618395] .......... (010 SRR | I FSSORRTT GA Key Lime, LLC Great American Life Insurance Company.................... Ownership........ | ...... 50.000 | American Financial Group, Inc. | ..... [\ T 2.
0o | e [ 47-5618395 GA Key Lime, LLC Great American Insurance Company...........cccevevreenn. Ownership........ | ...... 50.000 | American Financial Group, Inc. | ..... [\ 2.
20-4604276 GALIC - Bay Bridge Marina, LLC.........cccocovrrinieiriieieesseeeisniennes Great American Life Insurance Company. Ownership ....100.000 |American Financial Group, Inc. | ..... [\ 0...
. 131-1391777|. ..| GALIC Brothers, Inc......... .| Great American Life Insurance Company.. . | Ownership.. ....100.000 |American Financial Group, Inc. | ..... Y. 0...
26-3260520 Manhattan National Holding Corporation Great American Life Insurance Company. Ownership ....100.000 |American Financial Group, Inc. | ..... Y. 0...
0084 | American Financial Group, Inc. |67083... |45-0252531 Manhattan National Life Insurance Company Manhattan National Holding Corporation..................... Ownership ....100.000 |American Financial Group, Inc. | ..... N....... 0...
.. [52-2179330] . ..| Skipjack Marina Corp....... .| Great American Life Insurance Company.. . | Ownership.. ....100.000 |American Financial Group, Inc. | ..... [\ 0...
42-1575938 Great American Holding, Inc.... American Financial Group, INC..........cccovvvnirieiennens Ownership ....100.000 |American Financial Group, Inc. | ..... N....... 0...
0o | e [ 27-3062314 .......... (010 SRR | I FSSOR Agricultural SErvICES, LLC......c.oiuieieirieieeissesesese e seessienees Great American Holding, INC.......cc.ccovvrvevririerrriinnnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\~ 0...
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Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
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Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (Y/IN) *
0uee s [0 JSUSURTIN ESORTRIRTION SRR [0 OO I TR Great American Holding (Europe) Limited............cccooovvievniinnicinnns NIA.......... Great American Holding, INC.........ccccocvievinnnicinns Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
0ne s Oueveeen | e [ [0 ST I TSRO Great American Europe Limited...........ccccoiveerieeniceecesceenes NIA.......... Great Amerian Holding (Europe) Limted...................... Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
0..... [ S AA-178413§) .......... [0 OO I TR Great American International Insurance Designated Activity Company. | IRL.......... |lA............. Great American Holding, INC.........ccccocvievinnnicinns Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
0084| American Financial Group, Inc. |23418... | 73-0556513 Mid-Continent Casualty Company............ccccevererreriereerrensesnreneennens | OHucvcoies [1Acini Great American Holding, Inc Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0084| American Financial Group, Inc. | 15380... | 73-1406844| . ..|Mid-Continent Assurance Company............ccccceuue. . | 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............c..cc...... Mid-Continent Casualty Company Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
30-0571535 Mid-Continent Specialty Insurance Services, Inc Mid-Continent Casualty Company. Ownership........ ....100.000 |American Financial Group, Inc.| ..... Yo 0...
.| 73-0773259] . ..| Oklahoma Surety Company............. . |Mid-Continent Casualty Company.. . | Ownership.. ....100.000 |American Financial Group, Inc. | ..... [\ 0...
34-1607394 National Interstate Corporation Great American Holding, Inc. Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
34-1899058 .......... [0 OO I TR American Highways Insurance Agency, Inc National Interstate Corporation.............ccceveererevnnnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 0...
. [31-1548235] . ..|Explorer RV Insurance Agency, Inc . | National Interstate Corporation... .. | Ownership.. ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
98-0191335 Hudson Indemnity, Ltd National Interstate Corporation.............ccceeeverevnnnnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
0uee s [ S 66-0660039 .......... [0 OO I TR Hudson Management Group, Ltd National Interstate Corporation...........c.cccocevvivririnnne Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
0uee s [ 34-1607396 .......... [0 ORI I TR National Interstate Insurance Agency, Inc National Interstate Corporation.............cccceervererrnnnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
0ue s [ S 36-4670968 .......... [0 OO B TR Commercial For Hire Transportation Purchasing Group.............c.cc...... SC..oeae. NIA........... National Interstate Insurance Agency, Inc................... Management.... | ........ 0.000 |American Financial Group, Inc. | ..... N...... 4.
0084| American Financial Group, Inc. | 32620... | 34-1607395] .......... [0 OO I TR National Interstate Insurance Company A National Interstate Corporation.............cccceeuevererrnnnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 0...
0084| American Financial Group, Inc. |11051... |99-0345308 .......... [0 ORI I TR National Interstate Insurance Company of Hawaii, Inc.... National Interstate Insurance Company...........cccece.... Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
0uiei s [ 43-1254631| .......... [0 ORI I TR TransProtection Service ComMPaNY.........ccoveveieueirereriesseseesseeneennens National Interstate Insurance Company.............cc.c..... Ownership........ ....100.000 |American Financial Group, Inc. | ..... Yoo 0...
0084| American Financial Group, Inc. |41106... |95-3623282] .......... [0 SOOI I TR Triumphe Casualty Company National Interstate Insurance Company...........cccece.... Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
0084| American Financial Group, Inc. |21172... | 86-011429%4 .......... [0 ORI | I TR Vanliner Insurance Company National Interstate Insurance Company..............cc...... Ownership........ ....100.000 |American Financial Group, Inc. | ..... Yoo 0...
Ouves | e [ 20-5546054 .......... (010 SSTORIRRROON | I FSSOURTT Safety Claims & Litigation Services, LLC..........ccoevvererrerienieisieienns National Interstate Corporation.............ccccveevererrnnnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0o | e [ 46-4570914| .......... (010 ST | I SRR Safety, Claims and Litigation Services, LLC.... National Interstate Corporation.............cccevevvereinnnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... N 0...
0084| American Financial Group, Inc. |22179... |95-2801326 .......... (010 SSTORIRRRORN | I SRR Republic Indemnity Company of America Ao, Great American Holding, INC.........cccoeevevviricieiriinnnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0084| American Financial Group, Inc. |43753... | 31-1054123] .......... (010 SRR | I FSSORRRTT Republic Indemnity Company of California.............cccccoevererivnieieinnnns Republic Indemnity Company of America.................... Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0o | e [ 59-1683711] .......... (010 SSTORIRRROON | I FSSOURTT Summit ConsUlting, LLC.........ceveviirieieiieieissseeisse e eiennns Great American Holding, InC. .........ccoevvune Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
Ouven | e [ 59-3385208] .......... (010 SSSTORIRRRON | I SRR Heritage Summit Healthcare, LLC..........cccoveieiiieieeieeieeseieens Summit Consulting, LLC Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0o | e [ 82-2462705] .......... 0 {oovereiereeen0 e Summit Real Estate Holdings, LLC.........cccoooeieiivieierieeesseeinens Summit Consulting, LLC..........covevivereirerieierieiennns Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
Oueoen | et [ 59-3409855] .......... (010 SRR | I FSSORRTT Summit Holding Southeast, Inc Great American Holding, Inc. ................ Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ T 0...
0084| American Financial Group, Inc. [ 10701... |59-1835212 Bridgefield Employers Insurance Company Summit Holding Southeast, Inc Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0084 | American Financial Group, Inc. | 10335... | 59-3269531 Bridgefield Casualty Insurance Company.............cccoveveuereerinirernnenns Bridgefield Employers Insurance Company................. Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0084| American Financial Group, Inc. | 16691... | 31-0501234] . ..| Great American Insurance Company............cc........ . | American Financial Group, Inc....... . | Ownership.. ....100.000 |American Financial Group, Inc. | ..... N....... 0...
0084 | American Financial Group, Inc. | 35351... | 31-0912199 American Empire Surplus Lines Insurance Company Great American Insurance Company...........ccccveueene. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
0084| American Financial Group, Inc. |37990... | 31-0973761 American Empire Insurance Company American Empire Surplus Lines Insurance Company.. | Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 0...
. |59-1671722] . ..| American Empire Underwriters, Inc..... . | American Empire Insurance Company... . | Ownership.. ....100.000 |American Financial Group, Inc. | ..... Yoo 0...
31-1463075 American Signature Underwriters, Inc Great American Insurance Company...........ccceveveeeee. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Yoo 0...
0ueee s (I 59-2840291| .......... [0 OO | I TR Brothers Property Corporation.............ceeeeenseieienieneessnseenennens Great American Insurance Company...........ccceveverenn. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Yoo 0...




€210

Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE Y

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

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/IN) *
[ S 25-1754638 .......... [0 OO I TR Brothers Pennsylvanian Corporation............c.ceeeeeriniesnienenisnnnns Brothers Property Corporation..............ccovvivievniniennnns Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 0...
[ S 59-2840294| .......... [0 ST I TSRO Brothers Property Management Corporation...............cccoceerieverrinnenns Brothers Property Corporation..............ccceveievrncennnn. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
[ S 20-4498054 Crescent Centre ApartmeNts............cveeerniieinieeenees e Great American Insurance Company..........c..ccoeuveinnns Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N...... 1.
31-1277904 Crop Managers Insurance AgenCy, INC..........cccerieierreressrensenennns Great American Insurance Company...........cc.ccveuvees. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Yoo 0...
. [31-0589001] . ..|Dempsey & Siders Agency, Inc.... . | Great American Insurance Company. .. | Ownership.. ....100.000 |{American Financial Group, Inc.| ..... Yoo 0...
31-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company...........cc.ccveveeee. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Yo 0...
(0SSOSO ISR El Aguila, Compafiia de Seguros, S.A. de C.V......ccoeviviencnnriens Great American Insurance Company..........c..oceuveienns Ownership........ ....100.000 |American Financial Group, Inc.| ..... Yo 0...
0 e | ..| Financiadora de Primas Condor, S.A. de C.V. . | El Aguila, Compafiia de Seguros, S.A. de C.V.. . |Ownership........ | ...... 99.000 |American Financial Group, Inc. | ..... [\ 0...
[ S 39-1404033 Farmers Crop Insurance Alliance, Inc Great American Insurance Company..........c..ccoeveeenns Ownership........ ....100.000 |{American Financial Group, Inc.| ..... Yoo 0...
[ 13-3628555 FCIA Management Company, Inc. Great American Insurance Company. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Y. 0...
. ..| Foreign Credit Insurance Association.. . | Great American Insurance Company. ..|Management.... | ........ 0.000 |American Financial Group, Inc. | ..... N...... 3.
81-0814136 GAl Mexico Holdings, LLC Great American Insurance Company. Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0uee s [ S 31-1753938 .......... [0 OO I TR GAI Warranty COMPANY........coiuivruireieieieinieesiseseie s sessesees Great American Insurance Company..........c..ccoeveeenns Ownership........ ....100.000 |{American Financial Group, Inc.| ..... Yoo 0...
0o | e [ 311765544 .......... (010 SRSTORIRRRON | I FSSORRTT GAl Warranty Company of FIOMda...........ccoceerrierereiieesisieesnens GAl Warranty CoOmpany..........c.cceveverererenererennnns Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0ue s [ S 61-1329718 .......... [0 OO B TR Global Premier Finance Company............cocoverevernierernienseseissenenns Great American Insurance Company...........cc.ccveveeee. Ownership........ ....100.000 |{American Financial Group, Inc.| ..... Yoo 0...
0o | e [ 74-2693636] .......... (010 SSTORIRRRORN | I FSSOURTT Great American Agency of Texas, Inc. Great American Insurance Company...........ccceovevreen. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Y. 0...
0084| American Financial Group, Inc. | 26832... |95-1542353] .......... [0 ORI I TR Great American Alliance Insurance Company Great American Insurance Company...........cc.ccveveeen. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
0084| American Financial Group, Inc. | 26344... | 15-6020948| .......... (010 SSTORIRRRORN | I DSSORTT Great American AsSUrance COMPaNY............oervererererereressssenennes Great American Insurance Company............c.cevevrennn. Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0084| American Financial Group, Inc. | 39896... |61-0983091] .......... [0 SOOI I TR Great American Casualty Insurance Company.............ccccvvreerrivennnn. Great American Insurance Company...........ccccvevveee. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
0084| American Financial Group, Inc. | 10646... | 36-4079497| .......... (010 SRR | I FSSOURT Great American Contemporary Insurance Company..........c.co.eveeervennes Great American Insurance Company...........cccevevreen. Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ T 0...
0084| American Financial Group, Inc. | 37532... | 31-0954439] .......... (010 SSTORIRRROON | I FSSOURTT Great American E & S Insurance Company..........ccoevverevreievnnnnenns Great American Insurance Company...........c.cevevreenn. Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0084| American Financial Group, Inc. |41858... | 31-1036473] .......... [0 RO | I TR Great American Fidelity Insurance Company...........ccocevevrenieieiniiennes Great American Insurance Company...........ccccveveeee. Ownership........ ....100.000 |American Financial Group, Inc. | ..... N...... 0...
31-1652643| .......... [0 OO I TR Great American Insurance Agency, INC..........ccovvvvereenieiensieneseeenenns Great American Insurance Company...........cccevevreen. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Yoo 0...
. | 13-5539046] .......... (010 SRR | I FSSORRRTT Great American Insurance Company of New YOrK..........cccoevveiviriinnnns Great American Insurance Company...........ccccveueene. Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
31-1073664 .......... (010 SSTORIRRROON | I FSSOURTT Great American Lloyd's, Inc Great American Insurance Company...........cccevevreen. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Y. 0...
31-0856644 .......... (010 SSSTORIRRRON | I SRR Great American Management Services, Inc Great American Insurance Company...........ccccveureee. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Y. 0...
. |31-1288778| .......... 0 {oovereiereeen0 e Great American Protection Insurance Company............cccevevrerienenns Great American Insurance Company...........ccevevreen. Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
31-0918893] .......... (010 SRR | I FSSORRTT Great AMENCan RE INC.......c..viveiieiiieiecece e Great American Insurance Company...........cc.cccveveen. Ownership........ ....100.000 |American Financial Group, Inc. | ..... Y. 0...
0084| American Financial Group, Inc. |31135... | 31-1209419] .......... (010 SRR | I FSSOUR Great American Security Insurance Company Great American Insurance Company...........cccevevreenn. Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
0084| American Financial Group, Inc. |33723... | 31-1237970] .......... (010 SRR | I FSSORRTT Great American Spirit Insurance Company Great American Insurance Company Ownership........ ....100.000 |American Financial Group, Inc. | ..... [\ 0...
.. |AA-1120817| . ..| Insurance (GB) Limited . | Great American Insurance Company. .. | Ownership.. ....100.000 |American Financial Group, Inc. | ..... Y. 0...
59-1263251 Key Largo Group, Inc Great American Insurance Company Ownership........ ....100.000 |American Financial Group, Inc. | ..... Y. 0...
871850814 | .......... 0 PLLS Canada Insurance Brokers Inc Great American Insurance Company...........ccceveeeren. Ownership........ | ...... 49.000 | American Financial Group, Inc. | ..... Y. 0...
. 1311293064 | . 0. .. | Professional Risk Brokers, Inc. . | Great American Insurance Company. .. | Ownership.. ....100.000 |American Financial Group, Inc. | ..... Y. 0...
31-0686194| .......... 0 One East Fourth, Inc American Financial Group, INC..........cccovvvnirieiennens Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 0...
0ueee s (I 31-0883227| .......... [0 OO | I TR Pioneer Carpet Mills, INC.........coveviveieieiineeesseessese s American Financial Group, INC..........cccovvvivvevreinnnes Ownership........ ....100.000 |American Financial Group, Inc. | ..... N....... 0...
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Statement for September 30, 2018 of the GREAT AMER'CAN INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 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/IN)
0uee s [ S 31-1119320] .......... (01 I [0 TEJHOIAINGS, INC...ovvviiiiiei s OH.......... NIA.......... American Financial Group, INC.......ccccouevviiennienins Ownership........ ....100.000 |{American Financial Group, Inc. | ..... N......
[ [ 31-0728327] .......... [ [0 Three East FOUrth, INC.........ccoviiieceieccce e OH.......... NIA........... American Financial Group, INC.......ccccovveveiienienins Ownership........ ....100.000 |American Financial Group, Inc. | ..... N.......
Astel Explanation
1 Another affiliated company owns 1% or less of the shares.
2 | The entity is owned by more than one company within the AFG Group.
3 | Great American Insurance Company is the majority member of the Association.
4 | Company is affiliated but not owned.
5 | The entity is owned by more than one company within the AFG Group. American Financial Group, Inc. effectively owns 77% of GAI Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,
owns the remaining 23% of GAI Holding Bermuda Ltd. through their ownership of GAI Australia Pty Ltd.




Statement for September 30, 2018 of the G REAT AM E RICAN I NS U RAN C E COM PANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

i

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt st | evesisaes s 4,678,724
2. AlIBA INES......oocvevevceeee ettt ss s bes s snans | svessesssssessssenes 651,125,470
3. Farmowners multiple peril
4. Homeowners MUILIPIE PEFl........cvvriirireeirieeese s isssesenssssssenes | reresesnesssseesesssseeesnnens
5. Commercial multiple peril.....
6. MOrtgage GUATANLY........cvevriireirricircieeeiseiee ettt tnnsens | sevstesseessssesesssssssssenssssssesaes
8. Ocean marine....... ..82,969,345
9. Inland marine........ ..32,320,190
10. FiN@NCIal QUAIANTY........cccvvicviiiceiecee et sessnenes | evesissesssissesessssesessssesesesseaes
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made.
12, EQRQUAKE.......covceevictceeiece et
13. Group accident and health..............cccevevevreerieveeeice e
14. Credit accident and health....

. Other accident and health
. Workers' compensation...........c.ccccceeernes
Other liability-occurrence.............ccccevneee.

Other liability-claims made...
Excess workers' compensation

Products liability-occurrence.....................
Products liability-claims made..................

19.2 Private passenger auto liability

L Warranty.......oceeveeeeeieeeseessses
. Reinsurance-nonproportional assumed property.

..68,664,563
..80,912,999
...126,646
....2,513,135
..91,131,061

............... ... 5,140,043

.......................... 1,653,882

................... 1,544,945118 | ......................955,395,452

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.
3499.

Collateral protection..........cc.cccevevverrirerenne

Supplemental unemployment...

Sum. of remaining write-ins for Line 34 from overflow page....
Totals (Lines 3401 thru 3403 plus 3498) (Line 34)........cccccoevverererrrrercrnrans

..... (7.057)

PART 2 - DIRECT PREMIUMS WRITTEN

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year

Year to Date

. International..
L Warranty.......cceeeeeneeese s
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines

. Allied lines........

. Farmowners multiple peri
. Homeowners multiple peril...
. Commercial multiple pefil..........ccccorrrenns
. Mortgage guaranty...........ccooeveereneeineens
. Ocean marine.......
. Inland marine....
. Financial guaranty....
Medical professional liability - occurrence
Medical professional liability - claims made..
. Earthquake.........ccccooevrveereciccicn

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

Other liability-occurrence......
Other liability-claims made.......
Excess workers' compensation

Products liability-occurrence.....................
Products liability-claims made..................

19.2 Private passenger auto liability

27,753,701
14,186,612

B 55,491,649
..... 68,700,874

IO .24,533,505
B . 25,709,117

83,973,219
41,024,122

8
2

2,797,321
2,054,167

34. Aggregate write-ins for other liNes Of DUSINESS...........ccvevciriieieicirise e | crersrsisssssersss s snsensenas 913,808 | .o 4,565,891 | oo 3,601,474
35, TOMAIS.....cuivecieiietee ettt bbbttt bbbt bbbt a bt saentns | sbisbassaestens et aesten e baees 889,830,046 | ....ccoeverrrererrinn. 1,706,676,828 | ......ccoovrvereercrrnnnne 1,730,944,436
DETAILS OF WRITE-INS
3401, Collateral PrOtECHON. ........cvucveevieeceeicirees ettt st sssssaeseees | eesessesssssssesesssessesssenseseees 806,507 | .ovvereeieeveereeeea 3,823,141 | oo 2,452,609
3402. Supplemental unemployment... 142,750 | ..... ...1,148,865
3403, o
3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......ccccuevvrrrrieiiercerieerssesiesissssneas




Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

¥10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
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
2018 2018 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Loss and LAE Loss and LAE Total 2018 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses 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 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. 2015 + Prior........ | oovvvvreneennn605,843 | oo 1,054,473 | 1,660,316 | v 107,543 | oo 5,744 | i, 113,288 | oo 551,672 | oo 13,180 | oo 941,891 | i 1,506,744 | ..o, 53,372 | .o [CRACYA ] — (40,284)
2. 2016 e e 213,655 | 329,154 | . 542,809 | 50,182 | oo 2,891 | e 53,072 | oo 185,581 | oo 7485 | 310,362 | oo 503,427 | .o 22,107 [ .o (CRX1)] 13,690
3. Subtotals
2016 + Prior........ | coovevseinnnnn.819,498 | 1,383,627 | 002,203,125 | i 157,725 | oo 8,635 | oo 166,360 | .oooovrerriniines 737,253 | oo, 20,665 | .o 1,252,253 | L 2,010,171 | oo 75480 [ .o (102,074) | oo (26,594)
4, 2017 s e 373,465 | 658,378 | i 1,031,843 | 102,146 | oo 147,898 | oo 250,044 | .o 194,138 | oo 24,855 | .o 529,362 | i 748,355 | ..o, (TTA81) | oo 43,737 | oo (33,444)
5. Subtotals
2017 + Priof ..o | oo 1,192,963 | i 2,042,008 | oo 3,234,968 | i 259,871 | oo 156,533 | oo 416,404 | .o 931,391 | s 45521 | i 1,781,615 | 2,758,526 | ...oovorviriirniis (1,701) | oo (58,337) | oo (60,038)
6. 2018 [ XK XK i XK i [ XX K [ XXX | v 362,592 | .o, 362,592 |...cociviinnes XXX orrerrinne | e 317,045 | oo 683,559 | i 1,000,604 |......cco..ce.. D, SO )., SRR XXX
7. Totals.......cooovvens | o 1,192,963 | ... 2,042,008 | ... 3,234,968 | oo 259,871 | oo 519,125 | .o, 778,996 | ..oovovvvrrirnne. 931,391 | oo, 362,566 | .....ccccoere i 2,465,174 | oo, 3,759,130 | .o, (1,701) | v [GLIRKT4 ] — (60,038)

8. Prior Year-
End's Surplus
As Regards
Policyholders

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

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

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

1 s (0.1)%

2. i (2.9)%

3 i (1.9)%

Col. 13, Line 7

Line 8

...... (3.6)%




Statement for September 30, 2018 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. Wil 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.

> owN

Bar Code:

* 1 6 6 91201849 0000O0O0 3 =

* 1 6 6 912 018 36050000 3 =

Q15

Response

NO

YES

NO

YES




Statement for September 30, 2018 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 COIALENa...........couuciriuieiieicsctes ettt | setentesssssenes 11,339,285 | ..o 0
2505. Equities and deposits in pools and @SSOCIALIONS. ..........ccveiereirieieiriieieeissieesesssesessssesies | eressessesesnssens B5A57,7671 | oo 0
2506. Other assets and reCEIVADIES..........ccuiieicisie e ses | sevessesnsessenes 28,521,483 | .ooverera 27,967,154
2507. Intangibles..........cocvvrerrerennnen. 3,176,276 | . 23,176,276
2597. Summary of remaining write-ins for LINE 25.........ccoiiieiiiiieiieiiciesicssseisisssessissiesessssessensesns | sessssessssssenes 48494804 | ..o 31,143,430
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Retroactive rEINSUIANCE GAIN.........c.evieieeieeicteeeesieseeees st ses sttt st st es s s sesses s esses e bassessessssssassessssnss | sresssssssssessnssssessesassenes 0 15,000,000
1497. Summary of remaining WIite-inS fOr LINE 14 ..ottt en e ses st sne s e sntesssssensessesns | ssessesssssssesssssnsessesnsnes 0 15,000,000
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58004. VGB BRITISH VIRGIN ISLANDS | .. XXX...
58005. DEU GERMANY........cccocvmrirrnnee LXXX

58006. HKG HONG KONG, SPECIAL AL ..XXX... | ..

58007. GTM GUATEMALA LXXX
58008. AUS AUSTRALIA.... e [ XXX
58997. Summary of remaining write-

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

Q16



Statement for September 30, 2018 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, DECEMDET 31 OF PHOT YEAI ... esstsessessssssse st essse s ssessessssssessessens | sesessessassssssesssssssnssssssons 58,358,036 | ...vvevreereirereereieeies 58,240,298
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........c.uevrerereririirresr st ssesssssssssessessnssssessesssnssessnsss | soesssssssssnssessessssssnssessasssnssnssessensnnssQ | sssessssssessessassssssnssassenssssessessanssnssn 0
2.2 Additional investment made after aCQUISIION.........c.ccceuriveiiiieecse s sesssssssessssssesessssessenes | sessenesssssnsesssssssensessesensss 2y 994,800 | covivererieieieieiesieienas 3,599,326
3. Current year Change in BNCUMDIANCES.........c.evrurririrreresissssssess s sssssesse e ssesssssssssessssssssessessesssssssssesssssssssessessesssssessessansss | sessessassssssnssnssessassnssessssssnssnsessensnld | sessssssssessossnnsssssesssssnssnssessnsanssens 0
4. Total gain (I0SS) ON QISPOSAIS.........c.vverreiireiieiciiieie ettt snse s be st s sss s s sssssssessessnsanss | sensessessnssssessessnssssessessnsenessnsens s DD | tovverseressssesessesessessesssssssesss 43,395
5. Deduct amounts received ON dISPOSAIS...........ccuururiurirrerririirieieireeieesissseeeessiesseessisssessssssssssessssssssssesssssssessesssssssesssssssessessess | snsensesssssssessessssessessessssessessnss 1000 | tormeeeeensenssemnessessssessenssnnnns 108,543
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceieieviirieicseceee e sssieses | stessssssessesssssssesesssssssesssssssessessnsensQ | sressesssssssesessssesessssessesssssessessssns 0
7. Deduct current year's other-than-temporary impairment rECOGNIZEM............coeuiirieieirieirrrreses e ieseeseesssssseees | eesseesssessesssssssesesssssssessessssessessesesQ | woesesssssssessesnssesessessssessssssssessesns 0
8. Deduct current year's depreciation..............cc.ceveeereviereisieseseeeee s ...3,416,440
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .58,358,036
10.  Deduct total NONAAMILEEA BMOUNLS..........c.riueieieriseiiececeeee ettt se ettt st enssessessensenes | sessessssssssssssensansssssnssenssnsssssnsssnsansssld | dosmesssssssmssnssssssssssssnesssessesssnsnssnes 0
11. Statement value at end of current period (Ling 9 MiNUS LINE 10)........ccccvririierniiiereerirsisiesisseesessesessesenssssessssssssssessssssenss | sessssesenssssessessnsesnsensess 08,248,992 | tovvviveriererierisrinssssenens 58,358,036
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 YEAI..........c.ocureierrerrinnienereireireseeneenees | creirsenseseeseseeeseeeeseeens 308,124,727 | oo 233,765,374
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............c.ccviiueieicreie ettt s ssessesns | stesassassessesessessesasssssssesas 8,687,796 | ..coevvreeeeeee 118,282,261
2.2 Additional investment made after @CUISIION. ........c..cuiuiieiiiieie ettt ense s | sbessessessssstes et sstes e st ensess st ensenas L0 R 7,487,500
3. Capitalized deferred iNErESt ANG ONET.........c.oi ittt sttt sentas | sessessestessaessesses s st s s es st s s st s 0 | oo 0
4. ACCTUAL OF QISCOUNL........oveieactr itttk f bbbt en bt biees | Sbsebsees st e b seb s b et bbb s bbbt L0 OO 0
5. Unrealized valuation INCIEASE (AECIEASE).........cvuurrrrrerisreressseesessessassssssessasssssssssessessssssessessassssssessassessssssessessassssssessassansans | sessessessossssssessesssssssssessassnssnssessessns 0 [ oo 0
6. Total gain (I0SS) ON GISPOSAS........c..ceireieiiriiiiieieiseieie ettt s bbb st b b s e b s st st s s s e bnbens | Sbnsassessssastes et st es e s e bensense s sansenas 0 | oo 0
7. Deduct amounts reCIVEA ON QISPOSAIS........c.cvvireuiieeieieiieisieie ettt bbb e s s s s s e s s s s s b snsesessssnsasns | ssetessssssessssssesassesessssnsesens 3,431,940 | oo 51,410,408
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........coveviiiiveiiieieieceeee e | s 0 | o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtErESt..........ocvevrrirrieiernrnrieens | e 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..o sesssessessssessenes | eressssssessesssssssssesssssssesssssssensesserensQ | wieriesisssssessssssessessssessesessnsassassesans 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)......... | ccocoovevrvvrierecrirerenans 313,380,583 | ..o 308,124,727
12, TOtal VAlUBLION GIOWANCE...........ceueerereieieceeie ettt st f s8££k s s en bt es | oeEAeEAesEeebseb s b ee bbbttt 0 [ oo 0
13, SUDLOtal (LINE 11 PIUS LINE 12)...ceuveiierireiseieiseie s | stbbsent st sent sttt 313,380,583 | ..o 308,124,727
14, Deduct total NONAAMITIEA BMOUNLS..........cc.eiuieeieeereieereeree ettt ss e s e sb et f s st enbs | oeEAeEAesEsebsebesten bbb en sttt [0 O 0
15. Statement value at end of current period (Line 13 MINUS LINE 14).......cccuiiiiiiiiiiieeiiiesiccteesee st esssse s besssssaessssssens | sresesssissesssssesessnsesasnns 313,380,583 | ..o 308,124,727
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........ccveuiieireiiiiiciieiseiesiee ettt st snnns | sessstessesssssssessessssssesaas 430,737,607 | oo 315,200,183
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION.........c.euiviiieiiieeseee bttt bbbt ssessesns | sbessessstessessssessesssensesaees 33,568,663 | ....oovveieiereieieieeian 63,795,964
2.2 Additional investment made after aCQUISIION. ...........ccvueveviriieeec ettt nan 95,967,588 | ...ccvvreeeereieei 131,661,155
3. Capitalized deferred INtEreSt ANA OB ..........coiiicei ettt b s bsnnas | Sbessessessssastes e s sntes e s ben e s s s s ensenas 0 | oo 0
4. ACCTUAL OF QISCOUNL.......cvoievictecteseictece ettt ettt bbbt a et s st et n s s bt sssesss s s sessesnsantens | 2esbesssssssosssssssssssssessssastesses s sensssees 0 [ oo 0
5. Unrealized valuation increase (decrease). 35,918,659 ..(1,643,982)
6. Total gain (I0SS) ON QISPOSAIS.........vuurveririirririseiierissis ettt es st et s st s st s s b n st stens | sebsessansenssnssestensansnssessantnsa 62,137 ...1,719,680
7. Deduct amounts received on disposals............. 35,739,764 .75,368,894
8. Deduct amortization of premium and depreciation 1,789,550 2,833,271
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE............cc.cuiuieiiiiieieetcete ettt snas | stessessessssssesesssses s aes s s ssssesas 0 | oo 0
10. Deduct current year's other-than-temporary impairment recognized ..8,174,586 ...1,793,229
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... . 550,550,755 ...430,737,607
12, Deduct total NONAAMILEA AMOUNLS...........cuiiuiiiircrriiici bbbttt | othseesn bbbt 0 [ oo 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).......veiuiiiieieiiciisiiisiieicissieseisstesessstssssssesssssssessssnsessesnes | ersssassesssssssessessssassessees 550,550,755 | coovvvirrererieierieieisis 430,737,607
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 PHOF YEAI..........c.ciueieiciirieieeieeie s sesssaens | evesessssse s 4,191,267,375 | oo 4,232,293 ,422
2. Cost of bonds and StOCKS ACQUIME............ccuiveeveeiiieeieicieee ettt et a st s s ssssssesasssnts | sresssssssessnsnsessesssanes 1,163,815,244 | ..o 1,328,333,488
3. ACCTUAL OF GISCOUNL.......teeeia ettt bbb bbbt as | ebbet b st en bbbt 12,921,122 | oo 21,937,398
4. Unrealized valuation iNCrEASE (ABCTEASE).........wuurrrrererrererrersssessasesssssssesesssssssessessessssssessesssssssssessassssssessessessasssnssessessassnssess | sssessessossssssessassnsnsssessnsns 7,559,624 | ...covvveerirennd (117,498,654)
5. Total gain (I0SS) ON QISPOSAIS.........cevueviviiericiiisiie ettt ettt bbb st s st n s bnaebsnss | ssebsssestessessntenses e snsasans 21,861,633 | oo 208,792,315
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.cueveeiriiirieiriee ettt s bt esssssns | seessssssesssssssessessesssenes 647,785,697 | ..ovcveveeiieeinne 1,438,290,870
7. Deduct amortization Of PrEMIUM..........ccieieiiieieieesie ettt ettt bbbt ess st ensessbnaas | sbebsesssessessssnsassessessnsenses 8,694,841 | ..o 12,399,977
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c.cveeveiiieeieiereee ettt st esse s s senass | evenssssessesissessesessssssessessnes (657,046) | ..cvovvveererereriereeere e 665,308
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ...t stsssenens | eesessssseeessesseessessessesens 25,591,837 | oo 32,565,056
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........cccouveveveereerevieies | covesieiesiecesees s 711,953 | oo 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........coceuirimririieieieieiesseieeiesiens | coveresiesesissessese e 4,715,407,530 | .ooooveeririrereieries 4,191,267,375
12, Deduct total NONAAMItIEA BMOUNLS...........eu it bbbttt | emiens bbb 17,985,440 | ..coovvvvviniiciins 10,813,268
13. Statement value at end of current period (LinNe 11 MINUS LINE 12)........ciueiuiiiiiiiieiiiieisietee sttt ssssesssssssssans | eresssssessesissssssssesssea 4,697,422,090 | oo 4,180,454,107




Statement for September 30, 2018 of the GREAT AMER'CAN INSURANCE COMPANY
SCHEDULE D - PART 1B

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

20I1SO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (2)-evrrrirrermerireriseriesssessessssesssensseessessseessssss s sssssnssessses | sesessesnesssasesn 3,024,175,085 | ...ooouverrrriieins 186,092,757 | ..ovvvceercrirciinns 147,650,654 | ...ovovnrerncrirririerinne 1,408,519 | .oovvvvrerririis 3,037,738,307 | ..cvovererecrrnens 3,024,175,085 | .....ovvrvirriinnns 3,064,025,707 | .cooovvvrrcrirnens 2,697,670,449
2. 459,944,012 | ..oovvoiens 4,979,700 8,319,544 | ..o, (614,199) 379,995,627 459,944,012 | ..oovveoriirinns 455,989,969 | ....oovvircrirerinne. 336,094,727
3 NAIC 3 (8)rrurerurricerrrieeeiees ittt | seris s 65,107,854 | ....ooovvvrcrircrrienennns 1,936,158 | oo 9,189,051 | ovvvevnrirecererieeiienns 859,570 | cvoourvrerererireiiiens 75,374,567 | woovvevereericiinens! 65,107,854 | ...cooovvrrrrircrirnens 58,714,531 | vvvrereerireceienens 56,367,349
4. INAIC 4 ().eveerireeircrieriiesiseesiesss sttt nenes | cesnesieses st 17,142,730 | oo, 3,017,722 | oo 2,166,416 | ..o 121,148 | s 18,273,117 | oo 17,142,730 | oo 18,115,184 | oo 23,246,383

NAIC 5 (). eerrvrrrerrrrireeessisesisesseesssesssessssesssesssessssesssssssssssessesessssnes | oesesesssesesnnsssesesanes 9,309,593 | ..oorvrrirrrierenens 1,449,355 | oo 2337174 | oo (37,436) | oo 8,557,486 | ....overerererireirinens 9,309,593 | ..ovvorrririeieninne 8,384,338 | ...ovecrcriereinne 7,866,606

NAIC 6 (). evvvvvvrrerrrrireeeseiseeesesseesiseessessssessssesss st sess s eeneeseseees | oessssssssesssssseesesanes 7,545,933 | ..o [0 RO 736,390 | ..o (27,511) | e 10,147,636 | ...oocvvrereiriiericnens 7,545,933 | ... 6,782,032 | ..o 10,523,022

TOtAl BONGS.....vovieeiiiireei s st eses | eesensssnesssssenes 3,583,225,207 | ..ovvvveicriieiiis 197,475,692 | ...ovvvvvisirriciis 170,399,229 | ..o 1,710,091 | oo 3,530,086,740 | ...cooovvrrnirinnens 3,583,225,207 | ..cooovvrrriciinnes 3,612,011,761 | oo 3,131,768,536

PREFERRED STOCK

NAIC 1ottt | seneseesieses s esesaes 12,094,783 | ..o O RN (U R (3,642) | covvvrrererirerririinne 12,104,020 | ..ocvorvcecrccins 12,094,783 | ..o 12,091,141 | oo 12,217,253

NAIC 2.t sss st esssesntenses | oessiesssssseesssseenes 195,060,725 | ...ovorveerrrrerienens 19,000,000 | c.eoorernreerrerrrennens 2,176,810 | cooooverrierierrirennns (727,130) | evvvrveeerrrenris 198,055,112 | ..evvvneercrircciias 195,060,725 | ..ooovverncrircrinnn 211,156,785 | ..o 169,619,060
10, NAIC 3uiiiiiciei sttt | seriseesi s 37,364,847 | .o O RN (O R 22,201 | oo 39,442,724 | .o 37,364,847 | oo 37,387,048 | ..o 33,155,549
1. 10,782,800 | ..ooouvvvrrirrrrirriirns 6,639,998 ....(7,484,831) 8,769,077 10,782,800 | ..ooovvvereeerrrirriernns 9,937,967 | ..ooverreerrerrieninne 5,314,310
12, NAIC Bttt | oesinesi e 3,877,901 | oo 243492 | ..o (U N 7,483,078 | oo 3,877,901 | oo 3,877,901 | oo 11,604,471 | oo 4,776,491
13, NAIC Bttt |t 1 ] 0 i 0 | oo () RO 0 | s 1 s 0 | s 0
14. 259,181,057 25,883,490 2,176,810 262,248,834 259,181,057 | ..oocvvevrriiriinininns 282,177,412 | oo 225,082,663
15, Total Bonds and Preferred SOCK..........ourimimienmiinsiensnseseenessssresenes | sevesnessenesaneennns 3,842,406,263 | .....cococvvriirininnns 223,359,182 | ..oovvvinrrririiens 172,576,039 | ..o 999,767 | ..o 3,792,335,574 | ..cooovvrrniiinens 3,842,406,263 | ......ccoocririennnes 3,894,189,173 | oo 3,356,851,199

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§.....74,018,064; NAIC2§.....64,800,934; NAIC3§......... 0; NAIC4S....... 0; NAIC5S....... 0; NAICBS........ 0.




Statement for September 30, 2018 of the

GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest 4Collected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....c0ucuireiieenreeees | e 138,818,998 |.....ccoovvrirene D ,0, GO BTN 138,818,998 | ..o 3,825,660 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c..cuuuereeirireereeneireeeeseesrsteeseessssesse e ssesssssssssessstesssssesss | stessesssssssssssassssssessessassanes 71,370,252 | oo 365,757,816
2. Cost of short-term INVESIMENS ACAUITEH. ........veiriiricieie et sanses | sesessstessessssessessssensessesnsns 90,936,666 | ....ovvovrerrrirrieieireieinne 1,137,678,731
3. ACCTUAL OF GISCOUNL........oveceieeiee ettt ettt s e et s s st e tensseetsseaetessnsnessseastasssnssssssnsssenans | eesesssessssesesnsssasesesesssnanessanenenes 96,945 | ..o 3,060
4. Unrealized valuation iNCTEASE (AECTBASE).........eerrvrrrieerreisiissieisesisiesesssssssessesssse st ssssstes e sssses s sssessessasensesssensesessnsessas | stessesssssssessessssassessessssessesnsensessessnsns 0 | o 0
5. Total gain (I0SS) ON GISPOSAIS........cvurvueerrerrireieeierrieiseesssesese e sssessetsee st sesse e sse st s e ss s ess e ss et es e sses st ss s essessansnssns | eesassssssssessessasssessessantnssnssessessnssen 27 | e 9,396
6. Deduct consideration reCeived 0N dISPOSAIS..........cccvuiueuiieiriiiieieieissie ettt ss st sntessenas | eesssestesesantes et en e aen 23,384,254 | ..o, 1,432,085,407
7. Deduct amOrtization Of PIEMIUM.........c.eeierereeirerirseressesssssessssessessssesssessessssssessess s s sssses st st s ssessensssssessassassssssessessanss | sssessassssssmssessassssssessassassnssessessasssnssns 0 [ oo 0
8. Total foreign exchange change in book/adjusted CaMTYING VAIUE...........ccovveiueieuiieicieissie ettt sesns | sssssesssssssessessssessesssssssassesaes (200,638) | .vovvvererrereieisie e 6,656
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........c.vurereuiirieiririeiereiseeseesee et sesesseennes | sesessesssssssesssssssssesssssesensessssssssssessnees 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)..........cccovriiiiiriiereiieieie e | covssiesesssiesisssssess e sssns 138,818,998 | ..o 71,370,252
11. Deduct total nonadmitted @MOUNLS.............cciuiiiii s s s s | shnst s 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuviviuiieiiiicieieiei sttt esstense s ssssssnsenss | onsessessssssessssssessessssnaans 138,818,998 | ... 71,370,252
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Statement for September 30, 2018 of the G REAT AM E RICAN I NS U RAN C E COM PANY

10.

1.

3.1

3.2

3.3
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, Prior Year (LINE 9, PHOT YEAI)........c..ruuriuiuruririieeereereiseessetsseseese sttt se ettt st et b et
Cost paid/(consideration reCeiVEd) ON AAAIIONS. ........c.cuieiriiiieieieirieieise ettt bbb bbb s s bbb s bbbt n st

Unrealized valuation increase/(decrease)

Total gain (I0SS) ON tErMINAtION FECOGNMIZEW. ........cvivirieireiiieiicise ettt bbb st s e bbb s s s s b bbbt s s n st

Considerations received/(paid) on terminations

AMOTHZALON. ...ttt et b s et s s a8 b s 4 s st s e84 s s s s e R 4884 a8 b b s b A s s A e R AR bRt bbbt a bttt

Adjustment to the book/adjusted carrying value of hedge item
Total foreign exchange change in book/adjUStEd CAITYING VAIUE..........c..c.euiviieiiiieieetste ettt bbbttt bbbt enas
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B8+ 7+ 8)....c.covieiiiceeeiieeeesce ettt see s
DEAUCE NONAAMIEA @SSELS. ... cvueuereercereeaieeeeeie sttt ee s ss st ss et es s e s eS8 eR b8 e £ 4281 £ S84 88 eE 82 E e E 8RR £ b b £ bR £ R n b n bbb st

Statement value at end of current period (LINe 9 MINUS LINE 10)..........ciiiiiiiieiiicieiie sttt bbb bbb a e s b bbb bbb s s bt bbb nantena

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior Year (LINE B, PHOT YEAI)...........c.eveuiveieiieriie ettt s sttt st b st bbbttt seesen
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY)............cccceuevereicveeerceeee e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cc.cc........ 0
3.12 Section 1, Column 15, PriOr YEaI.........cccvvevevereierersiereeeseessisseienns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............c.cc.ccevneee 0
3.14 Section 1, Column 18, Prior YEar........cccoeueveeeereueeeerreeneereeeeeeeeseenees 0 0 0
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.............ccceveveee 0
3.22 Section 1, Column 17, PriOr YT .........vvreeerrerereernereresreseeseesssesneeens 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........ccceevvernenne 0
3.24 Section 1, Column 19, PriOr YEAr.........cevverevrereieiersriereiseiese e 0 0 0
SUDLOLAL (LINE 3.1 MINUS LINE 3.2).....covteveiteieiicieeie ettt ettt ettt a e a st b st b bbb s st b bbb s e bbb s e e b st s Rt et en s bbb s e e b st et n st et n s st setn
Cumulative variation margin on terminated contracts during the year............c.ccceuevveeesiecesiccsee. 0
Less:
4.21 Amount used to adjust basis of hedged item.............cccoevvverrirrinnes 0
4.22  AMoUNt reCOGNIZEM........coceriererecreet e 0 0
SUDEOLAl (LINE 4.1 MINUS LINE 4.2).......ceceeereieeieeieieeie ettt s8££ e84 E 4885584284251 82 E 2R84 E e AR bbbt s et

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINALIONS IN PHOF YEAT.........vuruuriurierereereireeer e eseeseetssee et ees e ees s st ese e st eee s et ee s e s b ee e s st essene st st et s st st e snesan

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOr YEAI..........cuiuieieiirie bbb
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ..ttt sttt
DEAUCE NONGAMILEA GSSELS.........cvucveeeeerciseis ittt b8R8 bbb bbbt

Statement value at end of current period (LINE 6 MINUS LINE 7).........vieriirieieiseneieessissesses st ssssssssssssessasssssssssessessssssessessassssssessessassssssessesssssnssnssessnens

Qslo4
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Sch.DB-Pt.C -Sn. 1
NONE

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

QSI105, QSI06



Statement for September 30, 2018 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 T4 ...ttt et bbb se ettt et neen 693,442
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeveveevierererererrereenne 0
3. TOtAl (LINE 1 PIUS LINE 2)...euveieeeeerriseeseensisisessesssseseesessssssssessessessssssessessesssessessessesssessessessasssessessessasssessesssssssessessessssssnssessassssssessssassnssessessanssessessassnssnssessessnssnssns 693,442
4. PartD, SECHON 1, COIUMN B.....oovviriiiricrires sttt 693,442
5. PartD, SECHON 1, COIUMN B.......cooveveiieieeiceetese ettt bbb s bbb s ss st na st tenen 0
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....oucvuieieeieciiceeieiietese sttt sttt ettt b st b et ettt s bbb s st ettt s e bbb b st e bt tes st et en st b s sets 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. bbb 693,442
8. Part B, SECHON 1, COIUMN 13.......iiiiiiiiiiiiii bbb bbb bbb 0
9. TOAI (LINE 7 PIUS LINE 8)..vuvuveieireisiiieieiseisstesse sttt s s s sk s8R s 280 b 0818t s bRt s bbb 693,442
10. Part D, SECtion 1, COIUMN B........ocviiiiiiiiiciiii bbb 693,442
11, Part D, SECtion 1, COIUMN 9.t 0
12, Total (Line 9 MIinUS LiNE 10 MINUS LINE T1).. .. cuiiieiciiieieieisiie ettt sttt sttt 1811 s bbb s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21......oiiiiii s 171,464
14, Part B, SECtON 1, COIUMN 20........c.iuiiiiiinireiise ettt 0
15, Part D, SECHON 1, COIUMN 1ottt ettt ettt ettt et s et st es st s s s et an et et s s s e s s et senanaes s nee 171,464
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........couiiiriieeieiiieiie ettt sttt sttt st b bbb bbbt bbbt bbbt en 0

QsI07



Statement for September 30, 2018 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOr YEAI.........cvvvrrererisrirrireieiesrsstssesessssessssssessessssssssssssessens | sesessesssssssssessassssssssessessesssnes 361,805,597 | ..o 66,176,335
2. Cost of cash eqUIVAIENS ACAUITE............c.cueieeieciiisie ettt sttt bbb ssssanes | sesessesssssssesssssstessssensessesanes 1,144,323,807 | cocvovveeeceeeee e 991,869,230
3. ACCTUAI Of GISCOUNL. .....cvveeceectieeseis ettt | Hebset bt bttt bbbttt 0 | e 0
4. Unrealized valuation iNCrEASE (ABCTEASE)..........vvrrurerrererierireieiseessssseeessssesssssessesssssssssessessesssssssssessassssssssessesss | sesssssessessssssssessasssssssssessesssssnssnssassanssnses 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cucverricrireierctese ettt es st es s s s st s s st sss s sssassssssssensns | ebsesssssssesssssssessssessessesssssessessnsassessssnean 0 | oo 0
6. Deduct consideration received 0N dISPOSAIS...........ccceuiueiiiireriiiieii ettt ssaesns | sessebessssses st s st sesnaeaens 13271477 | o 696,239,968
7. Deduct amortization Of PrEMIUM..........c.ciiiirieesee ettt ettt sssans | ebsessssassessessstessessntesses e sssessessesansensesnsan 0 | o 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........c..cueeiiieieiiieieicssissie et ssiessesees | evsessssessessssssessessssesse s ssssessesssssssessessnsan 0 | oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZET...........c.euiueieieiiieieiieeieessesessiesesseses | ererssssssesssesssesessssessesssssssessesssssnsensessneas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccvuereriirnieriiiisieiins | coereinssnesssssese s 194,857,927 | oo 361,805,597
11. Deduct total NONAAMItIEd @MOUNTS...........cvuuiiiiiiii bbb | otbenb bbb 0 | i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....iueiiiiuiieiicieissisieiieissieseissiesessiessesssssssnes | evsessssssssssesssssssesssssssessessssenes 194,857,927 | oo 361,805,597

Qslo8
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Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE A - PART 2

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

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 Improvements St. Louis MO.. | 11/30/1999.... | Worldwide Building, St. Louis 0 0 216,452
Building, Land, and IMProvemMENS............coiuiiririiinireiseeee e ensennees Charleston..........ccvereeerereneeneeereneens SC... | 05/01/2002.... | Charleston Harbor Resort and Marina..............ccoereeereereneerncenernisneseeereeees 0 0 119,652
Building, Land, and Improvement StEVENSVIlle. ... MD.. [ 05/11/2005.... | Bay BAAGE MAING. .......cciviivririiereiiiierieiesiiseses st ensns | esbeis st 0 0 44,359
Building, Land, and Improvement: Whitefield NH... | 06/02/2005.... | Mountain View Grand Resort LLC 0 0 500,322
0199999. Totals 0 880,785
0399999. Totals 0 880,785
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./AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

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
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 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages With Partial Repayments
Biltmore Hotel....................... Coral Gables...........cccccuwwunnnee FLuoiiins [ e 08/13/1999.... | 09/12/2018.... 65,739 0 0 0 0 0 0 65,739 | ..coovvnn 65,739 0 0 0
Chatham Bars Inn................. Cape CO.......oourvirriieriiereiieseieseieeneees MA. i | e 05/06/2016.... | 09/12/2018.... | ...ovvverrrrins 144,646 0 0 0 0 0 0 144,646 | ......co....c. 144,646 0 0 0
Dixie Terminal Corporation.... | Cincinnati .| 12/30/2008.... | 09/25/2018.... 86,109 0 0 0 0 0 0 86,109 86,109 0 0 0
Franklin Marriot Cool Springs | Franklin .| 09/24/2014.... | 09/12/2018.... | ..oovvvveerrircns 103,445 0 0 0 0 0 0 103,445 0 0 0
Grand AM.... Austin .[10/23/2017.... | 09/12/2018.... | c.oooovc 208,944 0 0 0 0 0 0 208,944 0 0 0
Highland Dallas Dallas .1 12/18/2015.... | 09/12/2018.... 38,442 0 0 0 0 0 0 38,442 0 0 0
McHenry Row...........cccocoeuunee Baltimore...........ccccocouruvns 06/29/2012.... | 09/12/2018.... 70,209 0 0 0 0 0 0 70,209 0 0 0
One East Fourth Inc.............. CINCINGLI..... oo .1 12/30/2008.... | 09/25/2018.... | ...covvveorriirnns 268,216 0 0 0 0 0 0 268,216 0 0 0
Palomar Common . | Carlsbad. .[10/17/2013.... | 09/12/2018.... 41,425 0 0 0 0 0 0 41,425 0 0 0
Xactware Office Building....... Lehi .102/24/2014.... | 09/12/2018.... 64,560 0 0 0 0 0 0]. 64,560 0 0 0
0299999. Total - Mortgages With Partial Repayments...........ccc.c..... 1,091,736 0 0 0 0 0 0| i 1,091,736 0 0 0
0599999, TOtAl MOMGAGES. .......vvvreveeriieceiiceii e ot 1,091,736 0 0 0 0 0 () 1,091,736 0 0 0
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Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE BA -

PART 2

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

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

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

000000 00 O I Global Premier Finance Company LOC..................... Cincinnati | OH... | Global Premier Finance Company 02/01/1999.... 2,507,187 0 0. 100.000
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated... 2,507,187 0 0| XXX.orene
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 0| Industrial PIpiNG INC........ccrvurermiiiereriiiriernerseneieeieines Charlotte .|NC.... | Industrial Piping INC..........ccvvrriuernrriirirniiriins 12/01/2016.... | covvoveerend0 | 0 123 0 (V[ I 39.000

000000 00 O|NB Private Equity Credit Opportunities Fund LP New York NY.... | NB Private Equity Credit Opportunities Fund LP. 06/07/2017.... 311,316 0 0 0.370

000000 00 0| SAAS Capital FUNA ] ......ccouiveririireriicierieiesss e Cincinnati... . | OH... | SAAS Capital Fund Il ........cccccvvnuce 08/09/2018.... | .vevevrceeern0 | o0 | s 75,000 0 0 5.000

000000 00 O|TTGAC-1 MMF,LP Cincinnati OH... | TTGA C-1 MMF, LP 12/18/2017.... | ... 926,550 0 0 29.540

000000 00 0| Vida Insurance Credit Opportunity Fund Il, LP..........cc.ccccovvvinnnnne Austin TX.... | Vida Insurance Credit Opportunity Fund Il, LP..........cccoovuniiivniiniiiniinens 08/02/2017.... 550,332 0 0 2.740

000000 00 0| Yukon Capital Partners Il L.P.........cccocovveerneernierieneeeneens Minneapolis...........cceeevrereererneinins MN... | Yukon Capital Partners I L.P........ccccoovvrivrrvrennce 07/17/2014.... | ... 35,045 0 (1 [ 1.170

000000 00 0] Yukon Capital Partners Il LP MiInNEAPONIS......covververe s MN.... | Yukon Capital Partners IIl LP. 07/18/2017.... |.... 200,680 0 0 0.540
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated................ 2,099,047 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O|A&M Capital Partners, LP Greenwich ... .| A&M Capital Partners, LP 12/06/2013.... | o3 | 0 | 275,505 0 0

000000 00 0|Bridge Growth Partners L.P New York.. . | Bridge Growth Partners L.P. . |07/15/2014.... ..37,500 0 0

000000 00 0|Cincinnati Cornerstone Investors EI IV LLC. Cincinnati.. . | Cincinnati Cornerstone Investors EI IV LLC...........ccccoevviivniveineirinns 09/28/2018.... | .cvcvvceenn0 [ e 466,987 | ... 0 0 0

000000 00 O] Cintrifuse Syndicate FUNA I, LLC........cciviuieririiiriesinicieeiseeeseies e Cincinnati.. . | Cintrifuse Syndicate Fund I, LLC..........ccccouvmivrernrinererneircreiineines 04/29/2013.... | ... 0 0

000000 00 0| Cintrifuse Syndicate Fund II, LLC Cincinna . | Cintrifuse Syndicate Fund II, LLC 09/18/2017.... ..19,398 0 0

000000 00 0| Corsair V Financial Services Capital Partners LP ..o New York.. . | Corsair V Financial Services Capital Partners LP ..........c.cccoovvverveneireineieeinsieinsienens 06/25/2018.... |.... (15,587) 0 0

000000 00 O|Energy Impact Fund LP........cccocvvirirrirnnnne New York . | Energy Impact Fund LP 05/19/2017.... | ovvvvevennd0 | eiverererenend0 | 165,720 0 0

000000 00 0| Foresite Capital Fund IV, LP San Francisco . | Foresite Capital Fund IV, LP 04/16/2018.... | .ceeveeeeee0 | 0 | 450,000 0 0

000000 00 0| Greenspring Opportunities IV, LP...........ccouevrrinineireeeeeseeeseesese s Owings Mills . | Greenspring OpPOrtUNItiEs [V, LP.........cocviiiiririeiscneeineiseeeeseseseeseessseesenens. | cereeseeeennnns 04/25/2016.... | ooeveveee T | eeireereenenend0 | 180,000 0 0

000000 00 0|Greenspring Global Partners VIII, L.P Owings Mills . | Greenspring Global Partners VI, L.P.........cooeiiiiiiieencerssiseeesiseseniseins | aveveserinnines 07/1412017 ... | e | 0 | 173,021 0 0

000000 00 O|Gryphon Partners V, L.P San Francisco . . | Gryphon Partners V, L.P 08/29/2018.... | o3 | v 1,006,758 | ... 0 0 0

000000 00 O|LLR Equity Partners V, L.P.......cccooiiiiiineieiiesiesseissssississ e Philadelphia...........cooceoriinerinrinnnns oo | LLR Equity Partners V, L.P.......cc.cooiniininneicisieescseeiessis 03/31/2017.... | cevvveeeee3 | v 0 [ i 300,000 0 0

000000 00 0|ManchesterStory Venture Fund, L.P Des Moines IA..... ManchesterStory Venture FUNd, L.P..........cccoviririniniiseescneeeenssssenees | cveereineenns 03/23/2017.... |.... ..54,282 0 0

000000 00 O|Medley Real D (ANNUitY) LLC......ccoiumireiiiicireiiseiee et NEW YOrK.. ..o .| Medley Real D (Annuity) LLC........cccovvvnrrrncrinrinennne 03/21/2016.... | ... 11,325 0 0

000000 00 O|Medley Tactical Opportunities, LLC ........... NEW YOrK......ovoeviveinicicrieecinne . | Medley Tactical Opportunities, LLC 111612017 .. | o0 | 0 e 14,346 0 0

000000 00 0|Monza Energy, LLC Houston.... . | Monza Energy, LLC. 04/17/2018.... | .oevoveeeer0 | o0 | e 980,213 0 0

000000 00 0|NB Secondary Opportunities FUN 11 L.P. .......cccoooveiiniririnrececeeses New York.. . | NB Secondary Opportunities Fund Il L.P. ........cccccovvvrerniriirirncnns 05/23/2013.... | oeevevieeeed | 0 | 157,500 0 0

000000 00 0|NB Strategic Co-Investment Partners I L.P. NEW YOrK.....ooeoeereecieieeeieieeeine . | NB Strategic Co-Investment Partners 1 L.P. .........cccccooerrniennreieneseseeeincienns | ceveeinsinneens 10/01/2012.. | ceeveeeee3 | 0 [ 8,452 0 0

000000 00 O|NB Strategic Co-Investment Partners 1 L.P. ........cccoouoiriininirirsecscnceeee New York . | NB Strategic Co-Investment Partners IIl L.P. . 01/28/2016.... | oeeveveeeee3 | ceverererererreinreneend0 | 638,252 0 0

000000 00 0| Patriot Financial Partners Ill, L.P. Philadelphia.. . | Patriot Financial Partners 1, L.P..........cccovoiieiieieeeeeeeeeeecee e seceieieneieies | eveterenisienns 0712112017 .. | ceeeeeean3 | e 0 | e 500,000 0 0

000000 00 O|PWP Growth Equity Fund I LLP, NEW YOrK......ocvouriervierienieieriens . | PWP Growth EquUity FUNG T LLP........c.oeierieiiininierierieceneeissiseniensesesssessssssssenens | coerssnseseens 08/20/2014.... | covoovvrceee3 | e 0 23,265 0 0

000000 00 O|Refinery Venture Fund I, LP Cincinnati . | Refinery Venture Fund I, LP, 11/2012017... [ oo | 0 [ 116,288 0 0

000000 00 O|Rivercrest Capital Partners, LP. Fort Worth.......c.ovvenreecnrirnienies . | Rivercrest Capital Partners, LP. 04/02/12018.... | .vevovieeer | o0 | e 139,238 0 0

000000 00 0| SNOW Phipps I, L.P. ..ottt Wilmington [ SNOW PRIPPS 11, L.P. ottt ssensns | soesiseseneens 01/08/2010.... 0 0

000000 00 0|Snow Phipps Ill, L.P. . | Wilmington SNOW PRIPPS 11, LLP. o 06/08/2016.... |.... 0 0

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

000000 00 0| Solamere Capital FUNA 11-A, LP ......voviiriirireiiieissie st sssnseens BOSION .o . | Solamere Capital Fund II-A, LP ................. 08/19/2013.... 0 0

000000 00 O Trilantic Capital Partners VI, LP. NEW YOrK.....ovoeeeeeieieeeceeeeiene . | Trilantic Capital Partners VI, LP..........ccoorrees e eeesesseeeeeseeennes 07/25/2018.... | .... 0 0

000000 00 O Tritium Partners, LLC.........c.couvurimrmerierierissisesiessienieneseenns Austin . | Tritium Partners, LLC 06/26/2015.... | .... 23| 0 | 293,684 0 0

000000 00 0TS OpCo Holdings, LLC Minneapoli ... | TS OpCo Holdings, LLC 09/28/2018.... | .cevoverenec (VI I 5,000,000 | ..... 0 0 0

000000 00 0[WCIONE, LLC.....uiiiiriiiiinisiitiissiisnisess s nes Beverly Hills......ccooiviiicniiniins CA.... [WCIONE, LLC....oiiiiiiiiiiiniisiini s 08/24/2018.... [ ccoovveren0 [ 500,000 | ... 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............cc.ccccorrrriricinnnnce. 8,368,380 4,748,738 0 0




1°€030

Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1" 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|Cornerstone Office Partners, LLC ..........ccoueeeerirvernrireinineeseceeeienne Cincinnati OH... | Cornerstone Office Partners, LLC 06/22/2018.... |.... 6,989,850 0 0
000000 00 0|L-A Laramar Urban Neighborhood Fund, L.P Philadelphia.. . | L-A Laramar Urban Neighborhood Fund, L.P.........c.ccccocrvininirnirninnns 10/15/2015.... 450,000 0 0
000000 00 0|Park Meadows CO Investors, LLC.........cccocuvimimrinernrneirernrseeerieenes Denver. . | Park Meadows CO Investors, LLC..........ccccvevvinirererinienee 02/28/2017.... | cvevevceeen | o0 | e 194,789 0 0
000000 00 O|PRCP-Arbor Walk Partners, LP..........ccccccocrevieereeiieeiieeiae Tampa PRCP-Arbor Walk Partners, LP...........cccccceverevennnee. 08/29/2018.... | .ccveveveeea0 | i 111,514 | 798,586 0 0
000000 00 O|PRCP-Bucks Partners, LP... . | Philadelphia.. . | PRCP-Bucks Partners, LP 04/25/2017.... 168,800 0 0
000000 00 O|PRCP-CS Advenir Partners, LP..........cccccocovvereverveeriieereeennn Colorado Springs.. . | PRCP-CS Advenir Partners, LP.........ccccccoovevrrernnen. 09/11/2018.... | .ccoeeveeeil0 | cieiee......348,000 | ... 0 0 0
000000 00 0|PRCP-Del Coronado Partners, LP. . | Phoenix. ... | PRCP-Del Coronado Partners, LP............ccccoeuiiirirneisscesseseeneesneenes 05/15/2018.... |.... 6,110,886 0 0
000000 00 0|PRCP-Key West Partners I, LP Key West.. | FL..... PRCP-Key West Partners |, LP... 02/08/2017.... 183,600 0 0
000000 00 0|PRCP-Missouri Partners, L.P... St. Charles. . | PRCP-Missouri Partners, L.P..........ccccccooevrervernviniinnn. 10/15/2015.... | o0 | 0 [ 99,887 0 0
000000 00 O|PRCP-Murietta Partners, LP...........ccccooeuiiciereiecieeieereeceeeeieeeinae Phoenix . | PRCP-Murietta Partners, LP.........c.ccccovoeivvicreeeccieans 05/15/2018.... | .... 4,459,661 0 0
000000 00 0O|PRCP-NC Wilmington Partners, LP Wilmington .| PRCP-NC Wilmington Partners, LP .........cccoccvveinerirnirriseeeseineeneens 05/08/2018.... (99,887) 0 0
000000 00 0|PRCP-Oregon Partners |, LP . | Oregon City.. . | PRCP-Oregon Partners |, LP............ 04/08/2016.... | .evevrceeer0 | o0 | 66,400 0 0
000000 00 O|PRCP-Raleigh | Partners LP. Raleigh .| PRCP-Raleigh | Partners LP 04/20/2017 ... | cvvvevereeee0 | e 0 [ 72,000 0 0
000000 00 O0|PRCP-Sunrise Partners, LP Sunrise. PRCP-Sunrise Partners, LP . 1 08/29/2018.... 829,714 0 0
000000 00 O|PRCP-Tempe/Mesa Partners.............ccovurirrimeuieninneseineiseeieisinssseesssssssesssssesessnseens PhOENIX. ..o . | PRCP-Tempe/Mesa Partners.... 05/15/2018.... | .... 6,460,241 0 0
000000 00 0| PRCP-UNION HEIGES..........cvuiiriiriiiicieiieesieiseiie s Colorado Springs.. ... | PRCP-Union HEights..........cooiiiiiiicicseeescenis 06/18/2018.... |.... 4,217,368 0 0
000000 00 O|TRG Southgate Il, L.P.. Dallas.... TX.... | TRG Southgate II, L.P.. 03/08/2018.... | coocoerieen0 | o0 [ 906,133 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. 31,908,029 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 0] Pretium Morigage Credit Partners I, L.P.........cesesmmscce [NEW YOrK.o.ocor s [NY....| Pretium Mortgage Credit Partners I, LP..........ccmers | [12/04/2014.... [ oo 0 [ s 0 [ 21,196 0 0 0.550
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f MOrgage LOANS = UNGFfIIAEA. ..o ittt stttk 0 284228 £ 0884284842808 e84 2801 E s 28 e s b h e bt sesens et et ansener et snsensnesnsansanse | eosssessesssssssessessnsassenan (O I 21,196 0 0 ... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 0]R4 Housing Partners IV, L.P. [NEW YOrK....cooorrssmsrsce [NY....|R4 Housing Partners IV, L.P. I [1001/2015.... v 0 [ s 0o 705,823 0 0 7.813
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNGFAIIBIEM. ... ... ivuiiiiiiii itttk e ees e e £k 1888 E £ E 8L E L8 E 8L AL L b 088 E £ E 1L E L E £ E 8L £E 81 E£E 1L b E b f bbbttt nnens | sbnisnesensensses st ensensnd 0f.... 705,823 0 0 ... XXX.......
4499999. Subtotal - Unaffiliated 9,005,080 39,482,833 0 0 [ XXXeioene
4599999. Subtotal = AFfIlIBTEA. ......rvverieiiieie s 2,507,187 0 [V XXX
4899999, TOMAIS........vevverieieeieietiieee stk ee ket SRfeeRE e Lo Ee R R R f R E LR LR eeR e b e ket HfeeEeE R oL e Lo LE LR E LR LR f LR R e LR 9,005,080 41,990,019 0 0 .. XXX.......
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./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State]  Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 OIGIobaI Premier Finance Company LOC........cccccoevvns |Cincinnati ............... |OH. |Distribution |02/01/1999 |09/17/2018 ....... 1,341,100 | oo 0 0 0 0 0 [V 1,341,100 | ... 1,341,100 0 0 [ 317,187
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated............ccovrrrirrsrsrininnissienssisnssisssssssessrssssssees | ennens 1,341,100 | oo 0 0 0 0 0 0] . 1,341,100 | ..... 1,341,100 0 0 0 .. 317,187
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 O | Great American Capital Partners Fund I, LP. . |Los Angeles |CA.. |Great American Capital Partners Fund II, LP..... |O1/12/2018 |08/10/2018 .......... 480,102 | ....ccvvvrinnne 0 0 0 0 0 0] o 480,102 | ........ 480,102 0 0 0] e 24,335
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Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

1 2 Location 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./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State|  Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income

000000 00 O|TTGA C-1 MMF,LP Cincinnati OH. [ TTGA C-1 MMF, LP....oooivirirrirrrcrireerienienns 12/18/2017 | 09/12/2018 | .......... 443,077 | oo, 0 0 0 0 0 (V1 IO 443077 | ........ 443,077 0 0 0 | e 97,164

000000 00 0] Vida Insurance Credit Opportunity Fund II, LP............. Austin.......ccccoeeeenene TX.. | Vida Insurance Credit Opportunity Fund II, LP... | 08/02/2017 |08/13/2018 | ....... 1,215,234 | oo 0 0 0 0 0 0. 1,215,234 | ..... 1,215,234 0 0 (0 [ 337,556

000000 00 0| Vida Opportunity Fund, LP. .| Austin TX.. | Vida Opportunity Fund, LP... .. | 12/05/2016 |08/02/2018 ...543,971 0 0 0 0 0 ..543971 | ........543,971 0 0 0 33,874

000000 00 0] Yukon Capital Partners Il L.P.........ccccccovvuinn. .| Minneapoalis............ MN. | Yukon Capital Partners Il L.P . | 07/17/2014 | 08/17/2018 | ..........104,603 . 0 0 0 0 0]......104,603 | ........104,603 0 0 0 ] s (19,358)
1399999. Total - Joint Venture or Partnership Interests That Have Underlymg Characteristics of Fixed Income - Unaffiliated............oorioiriiiiiisieisscs e cessssssnsessnsnes | connea 2,786,986 | ..o 0 0 0 0 0 0] . 2,786,986 | ... 2,786,986 0 0 0| . s 473,571
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O|A&M Capital Partners, LP ..........coocvverermrenceiieinenins Greenwich ............. CT.. | A&M Capital Partners, LP .........ccccccverrnienenns 12/06/2013 | 08/09/2018 0 0 0 0 0 520,135 520,135 0 0 0| et 678,774

000000 00 0|Arclight Energy Partners Fund VI, LP.........ccccocvvvrnienne Boston MA. | Archlight Energy Partners Fund VI, LP............... 08/04/2015 | 09/13/2018 0 0 0 0 (1] 427,384 | ... 427,384 0 0 [V — 110,010

000000 00 0|BGP FS Holdco, LLC New York NY.. | BGP FS Holdco, LLC .. | 11/08/2016 | 09/26/2018 0 0 0 0 0 506,247 | ........ 506,247 0 0 0 0

000000 00 0|BIC Investors, LLC (RSI HOMES).........cccccoovvumrrrrrennes Scottsdale.............. AZ.. |BIC Investors, LLC (RSI HOMES) ...|05/22/2015 | 08/20/2018 0 0 0 0 (V] I 3,449,614 | ..... 3,449,614 0 0 0 0

000000 00 0| Gryphon Partners IV, L.P......ccccovvvnenierniniereininnns San Francisco........ CA.. | Gryphon Partners IV, L.P.......cccoovvrvenenninne 12/06/2016 |09/07/2018 0 0 0 O [ om0 [ 59,446 | ... 59,446 0 0 0

000000 00 O]LLR Equity Partners V, L.P.......cccccoeuuuncee Philadelphia PA.. | LLR Equity Partners V, L.P.........cccovvunce. .. | 03/31/2017 |09/06/2018 0 0 0 0 | coovveriierereen0 [ 95,977 | i 95,977 0 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 | 09/28/2018 . 0 0 0 O [ om0 [ i 41,046 | oo 41,046 0 0 0

000000 00 0|NB Secondary Opportunities Fund IV L.P. .............c.... New York........oo.... NY.. | Prior Period Adjustment............ccccocmiinceininnn. 04/19/2017 | 07/01/2018 0 0 0 0 0 | v [ 133271 | e 133,271 0 0 [V I (133,271)

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 | 07/26/2018 .0 0 0 0 0 ... 121,253 0 0 0 2,475

000000 00 O|PWP Growth Equity Fund I LLP. .| New York.... .|NY.. [PWP Growth Equity Fund | LLP...........cc.ccccoouce 08/20/2014 | 08/14/2018 .0 0 0 0 0 ......517,250 0 0 0] ... 1,325,803

000000 00 O|River Cities Capital Fund II, LP ....... Cincinnati OH. | Prior Period Adjustment.... .. | 05/15/2018 |09/30/2018 .0 0 0 0 0 .177,829 0 0 0| (101,478)

000000 00 O|River Cities Capital Fund IIl, LP ...... Cincinnati OH. | Prior Period Adjustment.... .. | 05/15/2018 |09/30/2018 .0 0 0 0 0 ..125,084 0 0 0 80,644

000000 00 0|Solamere Capital Fund II, LP ....... Boston MA. | Solamere Capital Fund I, LP ... .. |08/19/2013 | 08/07/2018 .0 0 0 0 0 v 96,471 | 96,471 0 0 0 0

000000 00 0|Solamere Capital Fund II-A, LP .. Boston MA. | Solamere Capital Fund II-A, LP .. ... 08/19/2013 | 08/07/2018 .0 0 0 0 0 (V1 I 54211 | ... 54,211 0 0 0 2,504

000000 00 O|Trilantic Capital Partners VI, LP... New York .[NY.. | Trilantic Capital Partners VI, LP... . |07/25/2018 |09/12/2018 .0 0 0 0 0 0 285,207 ..285,207 0 0 0 (5,692)
1599999. Total - Joint Venture or Partnership Interests That Have Underlymg Characteristics of Common Stocks - Unaffiliated................cccouoviveeiieiiiiicieecceeceeeeeeeeee e 0 0 0 0 0 0 ... 6,610,426 | ..... 6,610,426 0 0 0]... 2,221,736
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O | Lubert-Adler Real Estate Fund VII, LP .... . |Philadelphia |PA.. |Luber1—AdIer Real Estate Fund VII, LP . 0 0 0 0 0 ..970,089 0 0 0] ...1551,652
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 0 0 0 0 ..970,089 0 0 0]... 1,551,652
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 O I Pretium Mortgage Credit Partners |, L.P.. . | New York . INY.. | Pretium Mortgage Credit Partners |, L.P 0 0 0 0 0 0 1,120,316 | .....1,120,316 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated. .0 0 0 0 0 0 1,120,316 | ... 1,120,316 0 0 0 0
4499999. Subtotal - Unaffiliated 0 0 0 0 0 0 ....11,487,817 0 0 0
4599999. Subtotal - Affiliated 0 0 0 0 0 0 .....1,341,100 0 0 0
4699999. Totals..........cooceenvn. .0 0 0 0 0 0 ....12,828,917 0 0 0
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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. Government
912828 N6 3 |U.S. TREASURY NOTES 1.125 01/15/2019......ccivvvieriniriininrinninns . 09/28/2018........ INtErcomPany Sale........ciiuiieiiiiierssi e | e 300,020 300,000 688 |1
0599999. Total - BoNdS - U.S. GOVEIMMENL. ........c.viiuiiriieiieiieicisiteiieiete sttt sesssessessteseessessssssensessesassesses | etessesssssssessessesassessesssssssassessesansns 300,020 300,000 688 XXX
Bonds - All Other Government
EI6055 46 7 |HOUSING & DEV 3.14 03/18/21......couiiiiiiiieineierseiseiereseesisiessssi s B 09/25/2018........ DBS BANK LTD, SINGAPORE..........ceoiiiiiiiireiineieeississeesisssessssssssessssines | oeesessnsnees 373,163 500,000 317 |4Z......
EK1392 74 6 |HOUSING & DEV MTN 3.008 03/26/2021 B 09/25/2018. DBS BANK LTD, SINGAPORE.... 7,074,797 29,500,000 [ ..ovovrrieieieee e 1,156 | 1FE .,
QJ4442 72 0 |HOUSING & DEV 2.10 11/03/20 MTN.....cvuivrireniiierenrsiisnernes B 08/07/2018. DBS BANK LTD, SINGAPORE.... . .. 914,753 ...1,250,000 5,328 |1FE
1099999. Total - Bonds - All Other GOVEIMMENL.......cuu ittt sers snbsess st 8,362,713 | oo 11,250,000 6,801 XXX
Bonds - U.S. Special e and Special A
67756Q  XP 7 {OHIO ST HSG FIN AGY B 3.70 04/01/2040 I I 09/12/2018........ JP MORGAN SECURITIES INC......ooiiiiiiinininminisissisensnsssisssnsssesnssnssnsnns | corssssneenes 10,000,000 | .o 10,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... iirriiiririiteierissisininies eatesesssssssssssssssssssssssessesssssesssssaees 10,000,000 | oo 10,000,000 0 XXX
Bonds - Industrial and Miscell
003777  ZZ 5 |ACA COMPLIANCE DDTL L+550 02/01/2023 AR........oevovvvvrrnrriins 08/20/2018........ Private PIAaCEMENE..........oiiiiiiiciice e | eeesenieniees 263,836 267,176 0 |3FE
00760Z  ZZ 8 |ABPCIV L+225 01/24/2028..........ccoovoverieieireireeeeseresieens 07/01/2018. Private Placement (32,251) | oo 0 32,251 | 1FE
010555  ZZ 6 |ALCAMI HOLDINGS L+425 07/12/2025 AR.. 07/12/2018. Private Placement, 455,859 468,750 0 |4FE
02376C  AX 3 | AMERICAN AIRLINES 1L B L+200 10/10/2021........ccvvurerrrinrererirerreieieisisenirerennnens | coveeeesnnnnees 09/13/2018. JP MORGAN SECURITIES INC 498,750 500,000 0 |3FE
03665T AC 0 |ANTR 2018-2A A2 CLO SNR FLT 10/20/2030 C.... 08/24/2018. DEUTSCHE BANK 1,000,000 0 [1FE
03665T AE 6 |ANTR 2018-2A B CLO MEZ FLT 10/20/2030. . C... . | 08/24/2018. DEUTSCHE BANK 2,000,000 ,000,000 0 [1FE
03759C AL 4 | APID 2016-24A A2FR CLO MEZ 4.46 10/20/30 08/23/2018. BANC OF AMERICA SECURITIES . 1,200,000 0 [1FE
055328  AA 6 |BMMC 2018-1A A1A CLO SSNR FLT 10/20/2030... 09/13/2018. CITIGROUP.......ootiiriie et . 6,410,000 | ..o ,410,000 0 [1FE
05580M 60 3 |BRILEY FINL INC 6.875 09/30/2023 09/06/2018. FRIEDMAN BILLINGS RAMSEY. 3,000,000 . 0 0 [1FE
05586A  AA 6 |BSPRT 2018-FL4 A CLO SSNR FLT 09/15/2035.........cccovovvrirerirrireirene Cuovrre 09/27/2018. WELLS FARGO BROKERAGE SERVICES 6,500,000 | ..ocoorerriereieierrnend 6,500,000 0 [1FE
05586A  AC 2 |BSPRT 2018-FL4 AS CLO SNR FLT 09/15/2035 v [ Cee 09/27/2018. WELLS FARGO BROKERAGE SERVICES 6,500,000 ...6,500,000 0 [1FE
059666 ZZ 3 |BAKEMARK HOLDINGS TL L+525 08/17/2023 AR........coovevvrerreerierieririnns 07/01/2018. Private Placement ....(434,128) (442,807) 0 |3FE
059888  ZZ 3 |BAKEMARK HOLDING 2TL L+525 08/14/2023 AR 07/01/2018. Private Placement, 434,128 442,807 0 |3FE
08888#  AA 4 |BIDTELLECT INC 10.00 7/16/2019 07/16/2018. Exchanged 247,679 247,679 0 [4Z.....
08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019 07/16/2018. Private Placement, . . 232,908 232,908 0 |4Z.....
08888#  AA 4 |BIDTELLECT INC 10.00 7/16/2019 08/01/2018........ Capitalized Interest. 2,803 0 [4Z......
08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019 09/01/2018. Capitalized Interest. 5,640 0 |4Z.....
10901A  AA 4 |BDF 2018-2A A CDO SSNR 4.75 10/25/2035 BTSRRI PTPRTRRRTON Cuvvrvr 08/30/2018. Greensledge Capital Market. . . . 4,600,000 0 [1FE
14310Q  AA 6 |CGFM 2015-1A A11R CLO SSNR FLT 10/15/31......cvuiiririiirinierseieeeiescseeenisies 08/02/2018........ CITIGROUP.....otiitcti ettt | eeesensesiaees 2,000,000 0 [1FE
14310Q AE 8 |CGFM 2015-1A A13R CLO SSNR 4.56 10/15/31......coocvvrviviiieiircisisninees 08/02/2018. CITIGROUP......otriiiin s . 1,000,000 ...1,000,000 0 [1FE
15137K AN 9 | CECLO 2015-24A B2R CLO MEZ FLT 10/15/26.........ccoovverercrnrircinnne 07/23/2018. GOLDMAN SACHS . .. 2,000,000 ...2,000,000 6,503 | 1FE
22549N  AA 9 |CSRT 2018-PS1 A CDO SSNR FLT 01/01/2037.......cocvorirerrieireieieiseieeseissienienene 07/25/2018........ CS FIRST BOSTON.....oviiiuiiiiiriniiiieriesiseeesisisesesiss s sesssseessnnss. | eresensennenes 3,880,000 | ..o ,000,000 2,020 |1FE
233592  ZB 0 | DTV AMERICA 14% 6/22/2019 07/01/2018. Exchanged (VI TN 0 (42,805) [4Z.......oovvererniniianins
24702N  AX 8 | DELL INTL TL A2 L+175 09/07/2021.......coovvererrriniererrenieecienieeinee 07/01/2018. JP MORGAN SECURITIES INC . . (5,100) | oo (5,128) 0 |2FE
345555  ZZ 2 |FOUNDATION RISK 1L TL L+475 11/10/23 AR.... 08/09/2018........ Private PIAaCEMENE..........ciiiiriiciice s | eeeseniesiaees 179,412 0 |2FE
345777  ZZ 2 |FOUNDATION RISK 1L DD L+475 11/10/23 AR........covvevrrrerirerienes 09/12/2018. Private Placement 35,469 0 |2FE
36655L AB 1 | GRMML 2018-2RA A1TR CLO SSNR FLT 11/2029. (SR 09/21/2018. INATIXIS oo . . 8,000,000 0 [1FE
38175W  AA 6 | GOCAP 2016-31A A1R CLO SSNR FLT 08/05/30 e 08/10/2018........ NATIXIS. oottt snesntes | senisenisnenns 5,000,000 0 [1FE
38175W  AC 2 | GOCAP 2016-31A A2R CLO SNR FLT 08/05/30.........cccmveerririirreienrenrirenns 08/10/2018. INATIXIS oo 4,000,000 ...4,000,000 0 [1Z......
43132A  AA 6 |HILDENE COLLATERAL MGMT 5.50 12/28/42 09/27/2018. SANDLER & O'NEIL PARTNERS . .. 2,000,000 ...2,000,000 0 [1FE
43133A  AA 5 |HITR 2018-1A A1 CDO SSNR FLT 10/10/2038........cccoveermrieernrircirerrerinnnens 08/13/2018........ BANC OF AMERICA SECURITIES.........cociiueinriiemineinesieiesieierssiseeesissiees | evesensnnnees 9,800,000 | ..oevvrrireiirieiereeiene 10,000,000 0 [1FE
44903L  AD 1 |HYGIENA TL L+400 04/30/2024 AR.........ovverieririirrinerierirerisnseississsisessesssssssssssnsnes | coeveesisnnions 08/17/2018. Private Placement 36,214 0 |3FE
50171@ AA 4 |LAI/OLG FINANCE TL 14.00 06/30/2020..........coccererrerererircnnns 07/01/2018. Capitalized Interest. . . 8,147 0|4
600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR..........ccccovverimriririniirinissiseieiienins 09/14/2018........ Private Placement.........cccoviiiiiiieiiciicn i | e 6,004 0 |3FE
61506U AB 0 | MONTREIGN CASINO TL B L+825 01/24/2023..........ccccovvmrirerrrircrnieiniins 07/26/2018........ STIFEL NICOLAUS.......ooicieiieitice st ssseninnns. | oeesensnsiaces 1,440,000 0 |5FE
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61743Z  ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23..........ccovvvivvernrierinninnirnns 08/13/2018........ Private PlaCemeNnt..........ccoiuiiiiiiiriiieiicce s | e 870,968 870,968 0 |1FE
61743Z  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23..........ccovvvvrrerererirrienirnes 09/26/2018........ Private PIAaCEMENL..........ccviiiiieirceeese e | eeeseniennnes 580,645 580,645 0 [1FE
64829T AH 4 |NZES 2018-FNT2 A ABS SSNR 3.79 07/25/54 07/24/2018. CITIGROUP 999,723 | ot 1,000,000 0 [1FE
64829T  AJ 0 |NZES 2018-FNT2 B ABS SNR 4.09 07/25/2054... . 07/24/2018. CITIGROUP 893,877 894,000 0 [1FE
654740  BL 2 |NISSAN MOTOR ACCEPT 3.875 09/21/2023.........ccouvmieereerirerieineeerinsieinesssissienines | osverinineens 09/18/2018........ JP MORGAN SECURITIES INC 14,994,600 0 [1FE
661222 ZZ 5 |NSM SUB HOLDINGS DDTL L+450 10/03/22 AR 07/09/2018. Private Placement, 5123 0 |3FE
67108B  BG 9 | OZLMF 2012-2A A2RF CLO MEZ 4.651 07/31......cvvvvivievniriirnnens 08/17/2018. MORGAN STANLEY 2,800,000 0 [1FE
67113H AD 7 |OTG MANAGEMENT DDTL L+900 08/26/2021 AR.. ..| 07/13/2018. Private Placement 25,832 0 |3FE
67113H AD 7 |OTG MANAGEMENT DDTL L+900 08/26/2021 AR.. .| 08/17/2018. Private Placement. 16,439 0 |3FE
70325 AF 7 |PATHWAY PARTNERS DD L+425 10/10/2024 AR.........ccooovvvrerrinircnns 07/01/2018. Private Placement (31,361) 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR........cocovvvrernrirrinns 07/01/2018. Private Placement. 31,361 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 07/10/2018. Private Placement 14,099 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR........cocovvvrernrirrinnne 07/16/2018. Private Placement, 8,701 0 |3FE
70325e  AH 3 |PATHWAY PARTNERS 2L L+425 10/10/2024 AR..........cocovnirninrnrnnee 07/23/2018. Private Placement 6,123 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 08/02/2018. Private Placement, 2,417 0 |3FE
70325e  AH 3 |PATHWAY PARTNERS 2L L+425 10/10/2024 AR..........cocovnrrrrrnrnennee 08/06/2018. Private Placement 11,239 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR........cocovvvrernririinnne 08/13/2018. Private Placement, 5,076 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 08/20/2018. Private Placement 5,640 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR........cocovvvrerrririnnne 08/31/2018. Private Placement, 23,082 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR........ccccovvvervrirrnen. 09/04/2018. Private Placement 7,049 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 09/11/2018. Private Placement, 5,076 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR........ccoccvvvervriiinen. 09/14/2018. Private Placement 5,801 0 |3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR........cocovvvrerrrirrirnne 09/28/2018. Private Placement, 92,650 0 |3FE
704955  ZZ 9 |PDIHOLDINGS DDTL L+475 08/25/2023 AR 07/02/2018. Private Placement 227,087 228,803 0 |3FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23.........coevvieieniiciriricnininnes 07/03/2018. Private Placement, 285,714 285,714 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23...........cocovvvviemieiieieniins 07/12/2018. Private Placement 400,000 400,000 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23.........cocoveviermiicirirreniines 07/19/2018. Private Placement, 393,651 393,651 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23.........ccccvvverimrireririiieiis 07/30/2018........ Private Placement.........cccouiiiiiiiiciini e | e ST143 | oo 57,143 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L#225 05/23.........cocoviviermriciriercrinines 08/20/2018. Private Placement, 228,571 228,571 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23...........cocoovvvvviniiiiniiiiiis 08/22/2018. Private Placement 349,206 349,206 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23.........cocvviviernriciirrcniines 08/23/2018........ Private Placement, 285,714 285,714 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23...........ccoovvvvviniiiniriiins 08/28/2018. Private Placement 622,222 622,222 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L#225 05/23.........ccocovvurieniicirirecnininnes 08/31/2018. Private Placement, 1,003,175 | oo 1,003,175 0 [1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..........cccoovvvviniciniiciiins 09/07/2018........ Private PlacemEeNt..........c.oviiiiiicisie e | e 1,015,873 | oo 1,015,873 0 [1FE
71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021.. 09/30/2018. Capitalized Interest.. 6,175 ..6,175 0 |5*Gl
714244 ZZ 6 |PERMIAN DD 14.00 10/15/2021 09/30/2018. Capitalized Interest.. 3,180 ..3,180 0 [5*GI
71571E  AD 1 | PHILADELPHIA ENERGY TL C L+650 12/31/22 08/07/2018........ EXChANGEM.......cveiiiiiie e | e 476,883 567,717 0 |4FE
71571E  AD 1 | PHILADELPHIA ENERGY TL C L+650 12/31/22 09/28/2018. Capitalized Interest. 2,140 0 |4FE
72703P  AA 1 | PLNT 2018-1A A2I ABS SNR 4.262 09/05/48..........cocovveerniirernininiins 07/19/2018. GUGGENHEIM CAPITAL MARKET. 1,000,000 ,000,000 0 [2AM
741222 ZZ 9 |PRODUCTION RESOURCE TL L+768 08/20/24 AR 08/21/2018........ Private Placement.........cccouiiiiiiiciiiciic i | e 1,212,500 | oo 1,250,000 0 |4FE
74331M  AA 4 |PROG 2018-SFR3 A ABS SSNR 3.88 10/17/35.... ..| 09/21/2018. MORGAN STANLEY 3,999,870 ...4,000,000 0 [1FE
74331M  AB 2 |PROG 2018-SFR3 B ABS MEZ 4.079 10/17/35.... .| 09/21/2018. MORGAN STANLEY . 3,999,895 ...4,000,000 0 [1FE
74348T  AS 1 |PROSPECT CAPITAL NOTZ 6.375 01/15/2024.........ocvvererieiriirerneieeineieie i 09/27/2018........ RBC CAPITAL MARKETS.......cotiiiiiireriereiiesie s sesesssesessensenes. | eeesessnssnces 2,990,550 | ..uveurerriererieieriineeninn 3,000,000 0 |2FE
745777  ZZ 8 |PYRAMID MGMT DDTL L+675 07/15/2021 AR.......ovvvrnverrrcrinrines 09/26/2018. Private Placement 42,660 ....42,660 0 |2FE
75951A  AJ 7 |RELIANCE STAND LIFE I1 3.85 09/19/2023.........cccocovvrrerererirnrirenne 09/12/2018. CS FIRST BOSTON 9,994,600 .10,000,000 0 [1FE
77879R  AB 2 |ROTOR 2011-1A A ABS SNR 5.75 06/15/46............cccovvvrviniiririines [CRTR 07/01/2018........ STIFEL NICOLAUS........ooiiiiiiieisicessensis e | ovesessesnanes . (282,443) | ..o (288,207) (27,963) | 1FE......covccriricrns




Z2'¥030

Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM 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)
817555  ZZ 1 |SFE INTERMEDIATE TL L+475 07/31/2024 AR 09/05/2018........ Private PlaCemeNnt..........ccoiuiiiiiiiriiieiicce s | e 122,500 125,000 0 | 2FE
84650H AD 1 |SPAREFOOT 1L TL L+42504/13/2024 AR............... 09/17/2018........ Private PIAaCEMENL..........ccviiiiieirceeese e | eeeseniennnes 40,510 | oo 41,127 0 |3FE
866100 ZZ 6 | SUMMIT COMPANIES L+625 09/01/2022 MD........cocvvuiveriririirerinrissiesieissiesee e 07/09/2018. Exchanged 331,465 331,667 0 |2FE
866105 ZZ 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD........ccocoovvrrerniierericeniinceseieninenenes 08/01/2018. Private Placement, 53,333 0 |2FE
870666 ZZ 0 |TERSERA TL L+525 03/30/2023 AR... 07/12/2018........ Private PlAaCEMENE. ..o | reeseniesiees 54,134 0 |3FE
870888 ZZ 0 |TERSERA 2L TL L+52503/30/2023 AR......ccovvvrerenriiererieineirerennes 09/27/2018. Private Placement, 51,556 0 |3FE
87165V AK 5 | SYMP 2015-16A B2R CLO MEZ 4.59 10/15/31......cvvvivoiiienireriesrinne (SR 08/29/2018. MORGAN STANLEY 2,900,000 0 [1FE
87165V AP 4 | SYMP 2015-16A C2R CLO MEZ 5.15 10/15/31 [CRT 08/29/2018. MORGAN STANLEY 1,000,000 | ..ooorvirereeeis ,000,000 0 [1FE
875888 ZZ 5 |THE DWYER GROUP DDTL L+550 05/21/2024 AR 08/10/2018. Private Placement. 136,408 137,960 0 |3FE
886065 AA 9 | TBOLT 2018-A A ABS SSNR 4.147 07/15/2038..........cooevivirorirrriernrircieissseesienines 07/19/2018. BANC OF AMERICA SECURITIES 999,978 | ..o 1,000,000 0 [1FE
89656F AC 0 |TRL2013-1A A ABS SSNR 3.898 07/15/2043................ 09/19/2018. BANC OF AMERICA SECURITIES 4,855,143 | oo 4,867,311 3,162 |1FE

903555 ZZ 6 |UROLOGY MGMT TL L+500 08/31/2024 AR .| 08/31/2018. Private Placement 226,123 231,987 0 |2FE
940555  ZZ 1 |VLS BUYER DDTL L+600 10/17/2023 AR 08/01/2018. Private Placement, 118,340 119,838 0 |3FE
970222  ZZ 1 |VPROP OPERATING TL L+950 08/01/2021 AR......ccovvverveiiererirriieireeiis 09/04/2018. Capitalized INTErESt..........coeiiiireeere e 3,298 3 |2FE
97064E  AA 6 | WESTF 2018-A A ABS SSNR 4.75 09/15/2043..........ocoovrerrereririririniireisssceisiesissienens 08/16/2018. BANC OF AMERICA SECURITIES 2,999,851 0 [1FE

983666 ZZ 4 |XEBEC GLOBAL L+550 02/09/2024 MD... . 07/31/2018. Private Placement 268,973 0 |3FE
98625L  AJ 1 |YCLO 2018-1A C2 CLO MEZ 5.093 10/22/2031..........cvorererrieririeierineieierissisenenens C.... 08/20/2018. GOLDMAN SACHS 2,500,000 0 [1FE
98886M  AY 0 |ZAIS12014-1A A2BR CLO MEZ 4.798 04/28.. C . | 09/18/2018. NOMURA SECURITIES INTL 6,000,000 0 [1FE
98944P  AB 3 | ZCAP 2018-1 A ABS SSNR 4.605 10/15/38.......cvuirmiiiiieiriniisisiiieisssisesssensseesenesnnenes . | 09/28/2018. DEUTSCHE BANK ..ottt 1,773,333 0 |1FE
3899999. Total - Bonds - Industrial and MisCellan@ous.............covwrrrieierniesiniinsirsiscieenees ..146,388,831 ..144,121,034 (26,830) XXX
8399997. Total - Bonds - Part 3.... 65,051,564 65,671,034 (19,341) XXX
8399999.  Total - BONAS. ..o ..165,051,564 ..165,671,034 (19,341) XXX

Preferred Stocks - Industrial and Miscell:
060505 DR 2 |BANK OF AMER CRP 8.00 12/29/2049 07/01/2018........ | Payment on Intercompany Balance..... 0 300 | P2LFE
088577  ZB 0 |BEXION PHARMACEUTICALS B 09/10/2018. Private Placement, 5,046.000 99,999 0 |P4AZ
09069Z ZC 8 |BIOWISH TECHNOLOGIES SERIES E........ccovvcvvviierciniinee 08/31/2018. Private PlacemeNt..........ccoveiiiiieicse e | s 2,829,145.000 1,540,000 0 |P4AZ
29402T  2# 5 |ENVEN ENERGY CORP SERIES A CONV.....coouiiiiirriiiierineiceenissisesesessssiesesines | aveessesinsines 09/28/2018. Capitalized INTErESt..........evrriiicireiie e 20,291.000 243,492 0 |P5A
722470  ZZ 7 |PINE BROOK PD CAYMAN /PINE BROOK 7%.......ccoivveirerirnriircrireins 09/25/2018........ Private Placement ..140,000.000 | ..ooovvvvieirieinis 14,000,000 0 |P2UFE
77926L 30 0 |[ROUNDPOINT MTG SERV A 8.00... 08/10/2018. STIFEL NICOLAUS 50,000.000 5,000,000 0 |P4Uz
857477  BA 0 | STATE STREET CRP H 5.625.... 09/20/2018. GOLDMAN SACHS 5,000,000 ,000,000.00 0 |P2UFE
8499999. Total - Preferred Stocks - Industrial and MiSCEIIANEOUS...................c.ccrurvereiirieiiieieieeeeeeeeeits eveeeeteteeeeeeesese e sesee e ereiesenneees 25,883,490 XXX 300 XXX
8999997. Total - Preferred Stocks - Part 3. 25,883,490 XXX 300 XXX
8999999. Total - Preferred Stocks........covrevvinireiniinns 25,883,490 XXX 300 XXX
Common Stocks - Industrial and Miscell

030506 10 9 |AMERICAN WOODMARK CORP 07/23/2018. LEJACY MEIGET. ...ttt 39,903.000 | ..o 3,449,614 XXX 0 |L

03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE........ccccovovimiiirniirennnns 09/25/2018. NON-BROKER 1,000.000 29,269 XXX 0 L

03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE........ccovvvivmiicrniircrnnne 09/26/2018........ NON-BROKER 1,000.000 28,916 XXX 0 L

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......ccociimiimiiiriniinerineiierierenssessssssssiessenisnns | coeveeninnnions 09/11/2018. NON-BROKER 1,000.000 19,748 XXX 0 |L

151020 10 4 | CELGENE CORP 07/25/2018. CORNERSTONE MACRO 15,000.000 | voovevereererinieieriseireienene 1,310,945 XXX 0 L

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE........cccconivimiriniiinns 09/10/2018........ NON-BROKER 1,000.000 28,799 XXX 0L

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE.........ccccocvvimirrnrnns 09/20/2018. NON-BROKER 1,000.000 29,116 XXX 0 L

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE.........ccccconvviniriniiinns 09/28/2018. NON-BROKER 500.000 14,388 XXX 0 L

371927 10 4 | GENESIS ENERGY L.P. VE 09/28/2018........ NON-BROKER 1,000.000 23,760 XXX 0 L

404129  ZB 7 |HC2 BROADCASTING 8/7/2023 08/07/2018. Private Placement 8,330.000 295,903 XXX 0 A

404129  ZC 5 |HC2 BROADCASTING HOLDINGS INC.....ccooververeiereriririreriiins 08/07/2018. Private Placement, 8,163.000 1,224,450 XXX 0 A

462260 10 0 |IOVANCE BIOTHERAPEUTICS INC......c.coovvvveriirriiinen. 08/30/2018........ RAYMOND JAMES & ASSOCIATES........ccocovuiminriiininiieisiinnines 3,500.000 60,943 XXX 0 |L
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Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM 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)
462260 10 0 |IOVANCE BIOTHERAPEUTICS INC 09/06/2018........ | RAYMOND JAMES & ASSOCIATES 6,500.000 82,605 XXX 0 |L
55336V 10 0 |[MPLXLPVE 09/18/2018........ NON-BROKER 1,000.000 35,440 XXX 0 L
55336V 10 0 |[MPLXLPVE 09/27/2018........ NON-BROKER 1,000.000 34,700 XXX 0L
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS VE........ccccomvvirvnrririennns 09/28/2018........ NON-BROKER 1,000.000 67,777 XXX 0 L
65506L 10 5 |NOBLE MIDSTREAM PARTNERS LP VE.......ccccoconminiirvrnirnns 09/12/2018. NON-BROKER 1,000.000 40,912 XXX 0L
715999  ZZ 4 |PHILADELPHIA ENERGY - CLASS A 08/07/2018........ 27,569.000 234,337 XXX 0 [A
718549 20 7 |PHILLIPS 66 PARTNERS LP VE 09/28/2018. NON-BROKER 1,000.000 49,708 XXX 0L
816120 30 7 |SELECT INTERIOR CONCEPTS INC CLA... .. | 08/16/2018........ Capitalized Interest. 4,337.000 51,508 XXX 0 (U
816120 30 7 |SELECT INTERIOR CONCEPTS INC CLA... .1 09/21/2018........ FRIEDMAN BILLINGS RAMSEY.......ccovviiiiriiriireineieiesissiessisessssesessssienes | veees ..100,000.000 | ..ooorvrvereriereereierni 1,029,000 XXX 0|U
822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE.......cccoiiiiinieiiirineesseeeeee s 09/10/2018. NON-BROKER 1,000.000 22,295 XXX 0 L
822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE.......coiiiiiiiiiireriinnsersnsesesississ s 09/28/2018........ |NON-BROKER 1,000.000 21,560 XXX 0L
84790A 10 5 | SPECTRUM BRANDS HOLDINGS INC 07/25/2018. CORNERSTONE MACRO 500.000 37,698 XXX 0 L
84790A 10 5 | SPECTRUM BRANDS HOLDINGS INC 09/27/2018........ STIFEL NICOLAUS 10,000.000 | cvoovererrierieieirerenieeeris 747,862 XXX 0 L
88606X 10 0 [TBOLT 2018-A G ABS SUB 0 07/15/2038..........ccccvevrrerrirereerireerernceneerneeresesesensenenees | Crveeereinns 07/20/12018........ BANC OF AMERICA SECURITIES 7.000 1,505,807 XXX 0 (U
89148B 10 1 | TORTOISE MLP FUND INC......cooiiirmiiiiiiiniieinsieieresisceesssessienesisine 07/17/2018. EXCRANGEM. ..ot 22,820.000 334,085 XXX 0 L
90187B 40 8 | TWO HARBORS INVESTMENT CORP 08/01/2018........ [NON-BROKER........ccoeiiriieriiiieiiicineieenssieesssisese e nisnisesensssines | ceeees ..328,536.000 ....5,092,308 XXX 0 L
958254 10 4 | WESTERN GAS PARTNERS LP VE.......ccoiiiiiiiiitiiiniiisi e 09/13/2018, NON-BROKER 1,000.000 49,900 XXX 0 |L
9099999. Total - Common Stocks - Industrial and Miscellaneous.. 15,953,349 XXX 0 XXX
9799997. Total - Common StoCkS - Part 3........oiiiiiiiiieii s 15,953,349 XXX 0 XXX
9799999. Total - COMMON SIOCKS. ... 15,953,349 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 41,836,839 XXX 300 XXX
9999999. Total - BONdS, Preferred @nd COMMON STOCKS. .............iuivieieieiieiieieieets ettt sttt tetine eaeesetassesseeaseseseeseeses et eeseeseseseeseesesaeseeseaeeeesees e e e aeseeseE e e e es e e s e e e ee e e e e e e e es e e e e e e eeseeseeae et s e e e e aesae s e e e e et esseesesaesassetaeias | Hetseenssassessesaesesseeseenesassessesaesessesesnssas | taeeresnssassessesassnssesseenesan 206,888,403 XXX (19,041) 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, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's
Other- Total Foreign
Than- Foreign Exchan
F Temporar Exchan ge Bond NAIC
0 y ge Gain Interest / Designa
r Unrealized Current Impairme Change | Book/Adjusted | (Loss) Stock Stated tion or
ei Prior Year Valuation Year's nt Total Change in Carrying Value | on Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted | Increase | (Amortization)| Recogniz | inB.J/A.C.V. | BJA.C.| atDisposal | Dispos| Gain (Loss)| (Loss)on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value| (Decrease) | /Accretion ed (11+12-13) V. Date al | onDisposal | Disposal | During Year Date (a)
Bonds - U.S. Government
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031 .. | 09/25/2018. | MBS Paydown 425 425 418 0 (0) 0 (O] 0 | 425 | (U I (U1 N 0 | 17 1 05/01/2031. | 1..
31388D ZU 5 |FNCL 602055 PT 6.50 9/01/2031. .. | .| 09/25/2018. | MBS Paydown 663 663 655 0 5) 0 [ R 0| o663 | o 0 ... 0 0 29 |09/01/2031. {1..
31388G VW 8 |FNCL 604629 PT 6.0 9/01/2031.......ccoovvvvrivcrierirs .. | 09/25/2018. | MBS Paydown 153 153 66 0 2 0 (A — 0 [ o183 | (U I (U1 N (U 6 | 09/01/2031. | 1...........
31388K WT 5 |FNCL 607358 PT 6.50 10/01/2031 .. | 09/25/2018. | MBS Paydown 341 341 266 0 2 0 - 0 [ v 341 | 0. 0 0 15 | 10/01/2031. | 1..
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032 . | 09/25/2018. | MBS Paydown 248 248 216 0 (0) 0 ()] 0 | 248 | L (O {1 N 0 | 10 |09/01/2032. | 1..
0599999. Total - BONS - U.S. GOVEIMMENL. ... ot 1,829 1,829 | 1,854 | 1,621 0 (5) 0 [ — 0| 1,829 | ..o 0]... 0 0 77 XXX
Bonds - U.S. States, Territories and P ion
60412A  MT 7 |MINNESOTA ST PREREFUND F 4.00 08/01/2018...... .. [ 08/01/2018. [ MAtUFtY..........orvverreiereiereieceieceeris 50,000 50,000 50,196 | ..cocoovvvvnneens 0 [ o0 [ i (196) | civieien0 | e (196) | 0 | 50,000 08/01/2018.|1Z........
60412A  NF 6 |MINNESOTA ST UNREFUND F 4.00 08/01/2018....... <[ 08/01/2018. [ MALUFIEY.......ovoveeeereiiciiieeieseiiereiieseiienes | oereiieseiieseieneies | e 2,785,000 | ....... 2,785,000 | ....... 2,795,890 | ...covverri 0 [ o0 | 0eei(10,890) | v [ (10,890) | o0 | 2,785,000 08/01/2018.
70914P LA 8 |PA ST SECOND REF 5.00 07/01/2018.. . | 07/01/2018. | Maturity.. 5,000,000 5,000,000 5,770,700 | ...... 5,049,235 -......5,000,000 07/01/2018.
1799999. Total - Bonds - U.S. States, TEImitories & POSSESSIONS...........ccoiiiiiiiiiiiiieis  ceiieiiisiiesseisstesiessesseesssessessssessessesssssssessessssensessesssssssessessssensessessnss | sevsess 7,835,000 | ....... 7,835,000 | ....... 8,616,786 | ...... 5,049,235 | ................0 | ........(60,320) | ..........0 |...........(60,320) | ........0 | ....... 7,835,000 XXX
Bonds - U.S. Special Revenue and Special A t
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043 .. | 09/01/2018. | MBS Paydown 93,551 93,551 93,551 93,551 0 0 0 93,551 07/01/2043.
051687 DB 4 |AURORAIL SF MTG 5.50 12/01/2039.... .. | 09/01/2018. | MBS Paydown 21,910 21,910 22,239 | 22,184 | 0 12/01/2039.
130333 BW 6 |CAHSG FIN AGY 4.75 08/01/2028.... .. 1 09/01/2018. | Partial Call...........ccorverieriiniiieiieiiinsisnies | e | oo 135,000 | ...coouee. 135,000 | ...cooece. 135,550 | ......... 135178 | oo 0 08/01/2028.
130333 CA 3 |CAHSGFINAGY A 2.90 02/01/2042. .. | 09/01/2018. | MBS Paydown 5,554 5,554 5,554 5,554 0 02/01/2042.
130333 CB 1 |CAHSGFIN AGY B 2.90 02/01/2042 .. [ 09/01/2018. | MBS PaydOWN.........c.corveerrierrrieniiieniiins | eoveeeiisenesseneiseneins | vereinns 11,684 | ..o 11,684 | ........... 11,655 | .....co... 11,659 0 02/01/2042.
13079P  FG 3 |CA MULTI FAM HSG 4.50 01/15/2040 .. | 07/15/2018. | Sinking Fund Redemption...............cccocuwverees | ovnrvemsnieiseniiiienis [ v, 15,000 | .cooveree 15,000 L4475 14,552 0 01/15/2040.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044. .. | 09/01/2018. | MBS Paydown ,857,989 ,857,989 ,848,827 ..1,445,103 0 02/01/2044.
19647P BQ 5 |COHSGFIN AUTH V 3.40 11/01/2045 .. [ 09/01/2018. [ PaYAOWN. ... | e | oo 463,185 | .......... 463,185 | .......... 463,185 | ......... 463,175 0 11/01/2045.
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040. .. | 08/30/2018. | Partial Call...........c.ceveerrernenne 50,000 50,000 52,052 11/15/2040.
207758 D8 6 |CTHSGFIN AUTH F-2 2.75 11/15/2035. .. | 08/30/2018. | Sinking Fund Redemption ..160,000 ..160,000 11/15/2035.
207758 N8 5 |CT ST HSG FIN AUTH B-2 4.00 11/15/2032.. .. | 08/30/2018. | Partial Call...........ccccovvermrriennnee ..185,000 ..185,000 11/15/2032.
20775C XL 3 |CT STHSGFIN F-14.00 05/15/2047 .. | 08/30/2018. | Partial Call 250,000 250,000 05/15/2047.
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035 coo | 08/01/2018. | Partial Call............coocmervveereeieceireniiieriiienes | coreiereiieseiseneiies | cereienees 70,000 | ..coovooneee 70,000 06/01/2035.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029............... .. | 07/01/2018. | Sinking Fund Redemption...........c...cccoeevvennes 30,000 30,000 | ............31,188 | ...........30,499 | ....cccconinnn. 07/01/2029.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029. .. | 09/01/2018. | Partial Call...........cocevevrrernenne 5,000 5,000 07/01/2029.
274503 AN 1 |E POINT GA 5.00 10/01/2032 oo [ 08/01/2018. | Call.....oooccsrsenis [ e | s 1,000,000 | ....... 1,000,000 | ....... 1,020,000 10/01/2032.
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32..........cccooounee. .. | 09/25/2018. | MBS Paydown 6,106 6,106 5,864 5,809 0 06/25/2032.
34074M CH 2 |FL HSGFIN CORP 5.00 07/01/2028.. .. | 07/01/2018. | Sinking Fund Redemption.............ccceuvevvens | covreverimrenenivnncnnns | e 215,000 | ........... 215,000 | .......... 232,308 | ......... 221,445 | .o, 0 07/01/2028.
34074M  GX 3 |FL HSG 4.45 07/01/2026 <. | .1 07/01/2018. | Partial Call...........cceveerrernenne 200,000 200,000 200,000 | ......... 200,000 0 o 07/01/2026.
34074M  GZ 8 |FLHSG 4.50 01/01/2029...........coovvveirrriiriiriisrnienas .. | 07/01/2018. | Sinking Fund Redemption...............cccocvuiurees | connmveisniiinniiisnis [ v 300,000 | .......... 300,000 | .......... 324,054 | ........ 311,726 | oo [V S (6,809) | ....c....0 | oo (6,809) | ... 0| o 300,000 01/01/2029.
34074M KB 6 |FL STHSG FIN C 4.00 7/01/2035 .. | 07/01/2018. | Partial Call ..275,000 ..275,000 295,570 | ......... 287,608 0] (12,608) | ... .(12,608) | ......... 0 ....275,000 07/01/2035.
34074M  LZ 2 |FLHSG FIN CORP A 3.50 07/01/2046... ... | .. 07/01/2018. | Partial Call ..240,000 ..240,000 ..260,503 | ......... 248,987 0| (8,987) | ...ccc....0 | ..(8,987)] ......... 0 ....240,000 07/01/2046.
34074M MY 4 |FLORIDA HSG FIN CORP 14.00 01/01/2047.............. .. | 07/01/2018. | Partial Call...........ccoovverirrernnne 200,000 200,000 | .......... 217,382 | ........ 211,189 | s (U S (11,189) | ...oovvv: (U O (11,189) | ......... (U I 200,000 01/01/2047.
34074M  PA 3 |FL HSG FIN CORP 2.90 07/01/2031 .. | 07/01/2018. | Partial Call 5,000 5,000 5,000 5,000 0 0) 0 ()] 0 07/01/2031.
34074M QB 0 |FL HSG FIN CORP 1 3.60 07/01/2037... .. | 07/01/2018. | Partial Call 50,000 50,000 | ...ccoovenn. 50,000 | ........... 50,000 0 (0) 0 ()] 0. ..50,000 07/01/2037.
373539 2E 4 |FLHSGFIN CORP 13.60 07/01/2037............ccooeuvruee .. | 08/01/2018. | Partial Call............ccccoierviiirrianiiisriisciiins | v | oo 245,000 | ......... 245,000 | ......... 259,796 | ......... 253,702 | ..coovvvenn [V A (8,702) | ...ooovcn: (U I (8,702) ......... 0] s 245,000 12/01/2045.
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g| Disposal Number of Book/Adjusted | Increase | (Amortization)| Recogniz | inB.J/A.C.V. | BJA.C.| atDisposal | Dispos| Gain (Loss)| (Loss)on Received Maturity | Indicator
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373539 6F 8 | GAHSG &FIN AUTH B-2 3.50 06/01/2039.................. .. | 08/01/2018. | Partial Call...........cocrvvvereernnnne 35,000 35,000 37,299 | ..o 36,712 | oo (U S (1,712) | w0 [ (1,712) | 0 | 35,000 06/01/2039.
373539 Y2 5 |GEORGIA ST HSG & FIN A-13.50 06/01/2045.. .. 1 08/01/2018. | Partial Call...........cccovveriecniiniiinieniinsicnnies | e | e 165,000 | .......... 165,000 | .......... 177,009 171,012 (6,012) | ... ....165,000 06/01/2045.
373539 ZB 4 | GA ST HSG 5.00 06/01/2029 .. |..|08/01/2018. | Partial Call 50,000 50,000 53,461 (395) | ... 06/01/2029.
419818 HM 4 |HISTHSGFIN A TXB 2.60 07/01/2037........cccoccoennueee .. | 09/01/2018. | MBS Paydown 0 07/01/2037.
45129Y F4 3 |ID HSG SFM A-214.00 07/01/2034. .. 1 07/01/2018. | Partial Call..........cccoovverrvnrinnieriinciciinins | ceniinsiecseiincinnns | e0enn215,000 | 10000000.215,000 | .n226,281 | 0 [0 | (11,281) 07/01/2034.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043 .. | 09/01/2018. | MBS Paydown .207,284 0 0 12/01/2043.
45201Y F3 6 |ILHSGDEV A TXBL 4.00 02/01/2034.... .. | 08/01/2018. | Partial Call...........cccoevvvrirrernnn 184,945 | (U A (4,945) 02/01/2034.
45201Y N2 9 |IL HSG DEV AUTH A 3.125 02/01/2047. .. | 09/01/2018. | MBS Paydown 0 2 02/01/2047.
45201Y R3 3 |ILLINOIS ST HSG DEV B 4.00 10/01/2048. .. | 07/01/2018. | Partial Call..........cccccovverveinrinriiriincisciinies | o | e 9,000 | 000000.96,000 | ... 101,929 | ... 101,880 | ..ccovrenneee. 0 e (6,880) 10/01/2048.
45201Y YK 7 |ILHSGDEV AUTH A 2.4506/01/2043... .. | 09/01/2018. | MBS Paydown..........cccovuniiivciinrieriiniiinnins | oriveiesissiiniiinnis | ceerrennn 58,668 | 0000..58,668 | .. 55,611 | i 0 2,700 06/01/2043.
45203L BS 1 |IL ST HSG DEV MF PT 3.00 2/01/2031.. .. | 09/26/2018. | MBS Paydown 0 0 02/01/2031.
45203L CD 3 |ILHSGDEV AUTH 2.85 07/01/2032 .. | 09/26/2018. | MBS Paydown 0 (1) 07/01/2032.
45203L CE 1 |ILHSGDEV AUTH 2.80 07/01/2032 .. | 09/26/2018. | MBS Paydown ...18,576 0 0 07/01/2032.
45505T GP 0 |INHSG & CMNTY DEV A-12.85 07/01/2031. .. | 07/01/2018. | Partial Call .170,000 0 (0) 07/01/2031.
45505T JC 6 |INHSG & CMNTY DEV A-2 4.00 01/01/2039. .. | 07/01/2018. | PaYdOWN.........ovvrircicininsieninissninieas | conviinsieniinisinsinnns | e 160,000 | .......160,000 | .........169,382 | ......... 167,421 | v [V I (1,145) 01/01/2039.
45505T LC 3 |IN ST HSG & CMNTY C-2 4.00 01/01/2037... .1 07/01/2018. | Paydown . 105,603 | ... (V1 I (739) 01/01/2037.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042 .. | 08/01/2018. | Partial Call ....15,000 15,000 0 0 02/01/2042.
49130T ME 3 |KYHSG CORP A5.00 01/01/2028 .. | 08/22/2018. | Partial Call 35,000 36,242 | i (U S (1,242) 01/01/2028.
49130T PR 1 |KY STHSG CORP A 4.25 07/01/2033, .. | 08/22/2018. | Partial Call 370,957 | oo [V S (5,957) 07/01/2033.
49130T PS 9 |KYHSG CORP A3.00 11/01/2041. .. | 09/01/2018. | Partial Call 0 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .. | 09/01/2018. | Partial Call 0 11/01/2041.
49130T VQ 6 |KYHSG CORP TXBL B 4.00 07/01/2037 .. | 08/22/2018. | Partial Call...........c.coeveerrernenne 07/01/2037.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/203: .. | 09/01/2018. | MBS Paydown ..75,357 12/01/2038.
57586P 8H 2 |MAHSGFINAGY 167 4.00 12/01/2043 .. | 07/18/2018. | Partial Call...........ccoccoeervencecee ....145,000 12/01/2043.
57586P E5 1 |MAHSGFINREV C4.3012/01/2019 .. | 09/17/2018. | PaYAOWN.......ooovvirircicininsisnieiisninieas | cenvinsiesisniinninnns | e 150,000 | 100000.150,000 | .........150,000 | ......... 150,000 0 ....150,000 12/01/2019.
57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034 w.. || 07/18/2018. | Partial Call............ccoccurvvcnrinnee I [ 109,884 | ......... 107,409 0 veren. 105,000 06/01/2034.
57587A  FT 0 |MAHSGFINAGY 172 4.00 06/01/2045..............cc....... .. | 07/18/2018. | Partial Call..........ccccovvvvrvirrinriciincinciinins o | e 165,000 | .......... 165,000 | .......... 181,540 | ......... 176,612 | oo 0| coeeee(11,612) | o0 [ (11,612) | 0 | e 165,000 06/01/2045.
57587A  JD 1 |MAHSGFIN AGY 178 3.50 06/01/2042 .. | 07/18/2018. | Partial Call..........cccorverieriiciiciieiinsinnies | e | v 345,000 | .......... 345,000 | .......... 364,551 | ......... 356,843 | ....occvvvnne. 0 ....345,000 06/01/2042.
57587A TX 6 |MAHSG FIN AGY 186 4.00 06/01/2039. ... | .. | 07/18/2018. | Paydown 220,000 220,000 232,032 | ......... 229,966 0 29,316 0 29,316 | ......... 0] ......220,000 06/01/2039.
576049 SG 6 |MAWTRRES SRA6.50 7/15/2019........cccvvvvrriiniinaes .| 07/15/2018. | Sinking Fund Redemption.............cccccceriivens | covvvvnninniiniiiniicnnis | e 780,000 | .......... 780,000 | .......... 957,980 | ......... 813,682 | ..o 0 e (33,682) | ............ (U (33,682)| ......... 0| o 780,000 07/15/2019.
592113 AV 6 |MET GOVT NASHVILLE 3.75 03/15/2028.. .. | 09/15/2018. | Sinking Fund Redemption..............ccccoevuveneen 25,000 25,000 24,625 ..24,714 0 282 0 282 | .. 0 25,000 03/15/2028.
60415N  4Z 2 |MNHFA SRS E 5.05 07/01/2034 w1 09/01/2018. | Partial Call...........ccooueiiriiciierinrisciiciiiens | e | e 100,000 | .......... 100,000 | .......... 101,596 100,454 | ................ (V1 I (454) | v LU (454) | ......... 0| s 100,000 07/01/2034.
60416Q FZ 2 [MNHSGFINB 2.9509/01/2044.............cccocovrurrirrnen. .. | 09/01/2018. | MBS Paydown 33,465 33,465 32,700 | oo 0 0 0 0 0| e 0 33,465 09/01/2044.
60416Q GB 4 |MN HSG FIN AGY D 2.875 11/01/2044 .. | 09/01/2018. | MBS Paydown ..346,938 .346,938 | .........346,373 | ....... 297,375 0 0 0 0 [ 0 ....346,938 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045 ...|.. | 09/01/2018. | MBS Paydown ..314,807 ..314,807 314,530 | ........ 224,946 0 0 0 0 | e 01....314,807 O] 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045................. .. | 09/01/2018. | MBS Paydown 223,647 223,647 222,259 | ... 159,748 0 581 0 581 | ........ (U I 223,647 | ... (U O (U IO 0| s 4,072 | 04/01/2045.
60416Q GF 5 |MN STHSGFIN D 2.90 11/01/2045... .. [ 09/01/2018. [ MBS Paydown............ouvveuriiiriiinnicinniiins | v | v 248,397 | ......... 248,397 | .......... 248,397 | ........ 248,397 0 (0) 0 (O] i 0| e 248,397 | ........ 0 11/01/2045.
60416Q GG 3 |MN HSG FIN A 2.95 02/01/2046 .| 09/01/2018. | MBS Paydown 321,815 321,815 321,815 | ......... 321,815 0 0 0 0 | e 0 321,815 | ... 0 02/01/2046.
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60416Q GJ 7 |MN ST HSG FIN AGY C 2.33 08/01/2046.................... .. [ 09/01/2018. [ MBS Paydown.........c..ovveereenceinnniinnniins | ovemenieneeseneinnnes | e 132,194 | 132,194 | 132,194 | L 132,194 0 0) (O] 0 08/01/2046.
60416Q GM 0 |MN HSG FIN AGY E 2.35 10/01/2046.... .. | 09/01/2018. | MBS Paydown .126,018 0 0 0| e 0 10/01/2046.
60416Q GQ 1 |MNHSG FIN AGY A 2.93 03/01/2047.... .. | 09/01/2018. | MBS Paydown 0 0) (O] 0 03/01/2047.
60416Q GY 4 |MNHSGFIN AGY |2.80 12/01/2047........c.cccvovvvuunnene .. | 09/01/2018. | MBS Paydown 0 0 0 [ 0 12/01/2047.
60416S BE 9 |MN HSG FIN AGY-D 4.00 07/01/2040.... .. | 09/01/2018. | Partial Call 60,000 60,000 61735 | 0 | (1,735) (1,735) | ........ 0 07/01/2040.
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031.... .. |..| 09/01/2018. | Partial Call 95,000 95,000 ..53,572 | . w0 [ (1,851) | .ooooevvnn0 | (1,851) | ......... 0 07/01/2031.
604168 HX 1 |MNHSG FIN AGY C AMT 4.00 1/1/2045... .. |..| 09/01/2018. | Partial Call 255,000 255,000 265,716 | ..ccovvvnnn 0. (10,716) | ....eevc.n. 0 [ (10,716) 01/01/2045.
60416S JB 7 |MINNESOTAHSG FIN E 3.50 01/01/2032. .. | 07/01/2018. | Partial Call 0 240 0 240 01/01/2032.
60416S KD 1 |MN ST HSG FIN AGY A 4.00 01/01/2041... .. [ 09/01/2018. | Partial Call...........cccccocvumveinrriieniiirirnniinns | o | eeereern 30,000 | 10000000.30,000 | o 31,667 | o0 | (U S (1,667) | .....occ... (U IO (1,667) 01/01/2041.
60416S MZ 0 |MN HSG FIN AGY E 3.50 01/01/2046.... .. [09/01/2018. | Partial Call...........ccocovermrveenrrirenrirnceirereiinns | ovnreiineneneneineniins | ceeeen:425,000 | .......425,000 | ..........447,087 | ........442,835 | ................ (U S (17,835) | .ooovvvn: (U (17,835) 01/01/2046.
60416S PH 7 |MN HSG FIN AGY A 3.10 07/01/2031.... .. | 07/01/2018. | Partial Call 0 ) 0 2] .. ..70,000 07/01/2031.
60416S TB 6 |MINNESOTAHSG FIN E 3.70 01/01/2031. .. | 07/01/2018. | Partial Call ...40,002 0 2 0 2) ..40,000 01/01/2031.
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047. .. | 09/01/2018. | Partial Call 114,989 | [V S (4,989) | ............ 0 ....110,000 01/01/2047.
60416S UA 6 |MN HSG FIN AGY A 3.20 07/01/2030. .. | 07/01/2018. | Partial Call 75,001 0 (1) 0 ..75,000 07/01/2030.
60416S WB 2 |MN HSG FIN AGY D 3.30 01/01/2030.... .. | 07/01/2018. | Partial Call S ...10,000 0 0 0 ..10,000 01/01/2030.
60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048 .. | 09/01/2018. | Partial Call...........ccoeceererrunnecee 150,507 | . 0 e (10,507) | ....ecnce 0 ....140,000 01/01/2048.
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032.. .. | 09/01/2018. | MBS Paydown 0 0 0 .19,783 12/01/2032.
60535Q ND 8 |MISSISSIPPI HOME CORP C 3.50 12/01/2038 .. | 09/01/2018. | Partial Call..........cccoeceerrennneee ..70,000 12/01/2038.
60637B CR 9 |MOHSGDEV SF MTG REV D 2.55 10/01/2034 .. | 09/01/2018. | MBS Paydown ...65,187 0 81,483 10/01/2034.
60637B EZ 9 |MOHSGDEV B 4.00 11/01/2040... .. | 09/01/2018. | Partial Call ..215,000 ..215,000 ..236,408 .230,259 11/01/2040.
60637B FA 3 |MISSOURIHSG DEV C 2.97 08/01/2036... .. | 09/01/2018. | MBS Paydown ceeeeneeen 13,097 | 73,697l 73,607 08/01/2036.
60637B GC 8 |MOHSGDEV A 3.7505/01/2038 .. [ 09/01/2018. | Partial Call.............ccovuriueereinreiinreiieriiies | overeieeneineneneneis | cveeeiins 100,000 | .......... 100,000 | .......... 103,181 (3,181) 05/01/2038.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045 .. | 09/01/2018. | Partial Call 35,000 35,000 36,736 (1,736) | .. 11/01/2045.
60637B HV 5 |MOHSG DEV COMMSN C 4.00 11/01/2036.. .. | 09/01/2018. | Partial Call 265,000 | .......... 265,000 | .......... 287,461 .(17,251) 11/01/2036.
60637B PZ 7 |MOHSGDEV COMM D 4.00 05/01/2047. .. | 08/01/2018. | Partial Call 35,000 35,000 37,491 (2,469) 05/01/2047.
63968M EV 7 |NEBRASKA ST INVT SFH A 3.00 03/01/2043, ... | .. 09/01/2018. | Partial Call 03/01/2043.
63968M RE 1 |NEINVESTMENT FIN A 4.00 09/01/2048.................... .. | 09/01/2018. | Paydown 09/01/2048.
646129 M9 4 |NJHSG SER T 4.55 10/01/2022 .1 07/03/2018. | Call 10/01/2022.
647200 2F 0 |NM MTGE FIN CLASS | A 4.00 03/01/2044... ...| .. | 09/01/2018. | Sinking Fund Redemption...........c...cccouervunne 03/01/2044.
647200 2H 6 |NMMTGE FIN B TXBL 2.75 12/01/2035...................... .. | 09/01/2018. | MBS Paydown 12/01/2035.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045.... .. | 09/01/2018. | Partial Call 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041 .. |..| 09/01/2018. | Partial Call 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037............... .. | 09/01/2018. | MBS Paydown 02/01/2037.
647200 3P 7 |NEW MEXICO ST MTG E 3.10 09/01/2037 .. | 09/01/2018. | MBS Paydown..........cccvevriieiiriiiiiniiinnins | o | e 151,619 | e 151,619 | cccveeeee 151,619 0 0 0 0 09/01/2037.
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046.. ... | .1 09/01/2018. | Partial Call..........cccovvecrrrerrrnnes 25,000 25,000 25,836 | .ocoovrienrenn0 | (U IR (836) [ .o (U I (836) . 03/01/2046.
647200 6V 1 |NMMTGE FIN B-13.55 09/01/2037...........ccocomriinrinnee .. | 09/01/2018. | Partial Call...........coerveerrernenne 30,000 30,000 | .covvenne 30,000 | ........... 30,000 0 0 0 0 | e 0 30,000 | ........ (U O (U IO (U I 848 |09/01/2037.
647200 6Z 2 |NMMTGE FIN AMT B-2 3.75 03/01/2048... .. | 09/01/2018. | Paydown 80,000 80,000 85,329 85,265 | o0 | (469) | 0 | (469) | 0 80,000 |........ 0 ... 0 0 2,379 | 03/01/2048.
647200 N4 2 |NMMTG FIN SFM 5.35 03/01/2030 .1 09/01/2018. | Sinking Fund Redemption.............ccccueviiees | conivinnieriiciiiniicnnis | v 115,000 | .......... 115,000 | .......... 119,063 116,400 | .ccien0 ] e (1,216) | 0 [ (1,216) | 0 ..115,000 | ........ (U [ 0 | s 0| e 6,153 | 03/01/2030.
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647200 P6 5 |NMSFMB CL 15.00 09/01/2028 .. | 08/01/2018. | Partial Call...........cc.ovveerienrinrinieciiciinies | o | oo 160,000 | .......... 160,000 | .......... 175,742 .(6,204) 09/01/2028. | 1FE......
647200 P6 5 |NMSFMB CL |5.00 09/01/2028 .. | 09/01/2018. | Sinking Fund Redemption..........cc.c.ccocovvunee 35,000 35,000 38,444 .(1,163) 09/01/2028. | 1FE......
647200 P8 1 |NM SFM MTG FIN AUTH 4.625 3/1/2028.... .|..107/01/2018. | Partial Call.........ccccorvrrrerers 25,000 25,000 26,331 ...(578) 03/01/2028. | 1FE......
647200 P8 1 |NMSFM MTG FIN AUTH 4.625 3/1/2028 .. | 09/01/2018. | Sinking Fund Redemption..............ccccoeeuuuncee (967)] . 03/01/2028. | 1FE......
647200 V3 5 |NEW MEXICO SF MTGE B-13.75 03/01/2043 .. | 09/01/2018. | Partial Call.........cccocoovvvrrirnnee. .(1,958) 03/01/2043. | 1FE......
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/2043 .. | 09/01/2018. | MBS Paydown 02/01/2043. | 1FE......
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043.... .. | 09/01/2018. | MBS Paydown 07/01/2043. | 1FE......
647200 X5 8 |NMMTGE FIN AUTH B-22.23 10/01/2034 .. | 09/01/2018. | MBS Paydown 10/01/2034. [ 1FE......
64966T AX 2 |NYC HSG DEV MULT FAM 4.60 01/15/2026.. .. | 07/15/2018. | Sinking Fund Redemption 85,000 01/15/2026. | 1FE......
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI) .. | 08/11/2018. | Sinking Fund Redemption.............ccccueeiivens {corvverinniceiiiniicnnis | e 137,140 | ..o 137,140 | ... 144,510 09/11/2018. | 3...........
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)... .. | 09/11/2018. | Maturity 68,564 68,564 ..72,249 09/11/2018.|3...........
649883 2W 4 |NY MTGE AGY AMT 206 4.00 10/01/2037 .. | 08/30/2018. | Partial Call . JETSTOURTTORTUROORN EOVOTORTORRTORRTOOT IOV 130,000 | ..cooeeee 130,000 .140,460 10/01/2037. [ 1FE......
649883 F2 6 |NYMTGEAGY 191 3.50 10/01/2034 .. | 08/30/2018. | Partial Call.........cc.ovvvervinrinrirriiecinciinins o | oo 420,000 | .......... 420,000 444,646 (9,708) 10/01/2034. [ 1FE......
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 .| .. 08/30/2018. | Partial Call.............corrveerrerereiiereieceiieniis [ o | s 100,000 | .......... 100,000 | . .103,053 .(3,053) 10/01/2035. [ 1FE......
649883 VZ 5 |NYMTGE AGY-178 3.50 10/01/2043............cccooovvvvnnee .. | 08/30/2018. | Partial Call...........ccovveervenririeiinciiriinins | conviesiesiscncinnis | e 310,000 | .......... 310,000 | .......... 320,525 10/01/2043. [ 1FE......
64988R CM 2 |NY STATE MTG AGY REV 3.45 10/1/18 .. | 08/30/2018. | DIStHDULION...........coouiecriiriiciineisnicciieiiens | e | v 1,090,000 | ....... 1,090,000 | ....... 1,096,006 10/01/2018. [ 1FE......
64988R FL 1 |NY ST MTGE REV SER 48 2.625 04/01/2041 .. | 08/30/2018. | Partial Call...........cccovveerienrinrinirnciiriinins | o | oo 135,000 | .......... 135,000 | .......... 139,728 04/01/2041. | 1FE......
64988R GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030. .. | 08/30/2018. | Partial Call...........ccrvreerrernenne 30,000 30,000 ...30,907 10/01/2030. | 1FE......
658207 LZ 6 |NCHSG FIN AG 4.50 07/01/2028 .. | 07/01/2018. | Sinking Fund Redemption.............ccceueriiieee | convimrvenirincincinnis | e 105,000 | .......... 105,000 | . 111,405 07/01/2028. | 1FE......
658207 LZ 6 |NCHSG FIN AG 4.50 07/01/2028............cccooovvrrerirnnes .. | 08/01/2018. | Partial Call...........ccvveerrernenne 5,000 5,000 5,305 07/01/2028. | 1FE......
658207 SL 0 |NC HSG FIN AGY 37-A 3.50 07/01/2039. .| 07/01/2018. | Paydown 335,000 335,000 | . 354,075 07/01/2039. | 1FE......
658207 TZ 8 |NCHSG FIN 38-B 4.00 07/01/2047 .| 07/01/2018. | Paydown 55,000 55,000 59,459 07/01/2047. | 1FE......
658877 EZ 4 |ND STHSGFIND 4.2507/01/2028.... .. | 07/01/2018. | Partial Call...........ccocvvvvrerrernance 90,000 90,000 92,786 07/01/2028. | 1FE......
658909 PF 7 |ND HSG FIN AGY F 4.00 07/01/2048.. .| 07/01/2018. | Paydown 20,000 20,000 21,463 07/01/2048. | 1FE......
677377 Y2 3 |OHIO HSG FIN AGY 4.50 11/01/2028.............ccccconnvee. .. | 08/01/2018. | Partial Call...........cocvveerrernene 11/01/2028. | 1FE......
67756Q NM 5 | OHIO HSG FIN AGY 3.05 02/01/2044 .. | 09/01/2018. | MBS Paydown s 02/01/2044. | 1FE......
67756Q NP 8 | OHIO ST HSG FIN AGY B 2.70 03/01/2036.... .. 1 09/01/2018. | MBS PaydOWN..........cooriemiiiriiriininniniis | onvienisesinsisniinns | i 49,202 | ............ ceeennn 47,407 03/01/2036. | 1FE......
67756Q NQ 6 |OHHSG FIN AGY A 2.80 03/01/2046 .. | 09/01/2018. | MBS Paydown..........cccvvverivciiriiiiiniinniins | ovviesissiissiinsinnis | e 191,109 | ...c...ce. 191,109 | ... 191,003 03/01/2046. | 1FE......
67756Q NR 4 |OHHSG FIN AGY B TXBL 3.25 03/01/2046.... .. | 09/01/2018. | MBS Paydown 57,691 57,691 56,717 03/01/2046. | 1FE......
67756Q SR 9 | OH HSG FIN AGY J 3.50 09/01/2036..........cccoevvvunrienee .. [ 09/01/2018. | Partial Call.............ovveerieeerieeereiiereiieniiiies | enereiieneineneineneins | e 45,000 | ............ 45,000 | ... 46,800 | ........... 46,846 | ....ooooeeveeen. 0 s (1,846) 09/01/2036. | 1FE......
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031.... .. | 09/01/2018. | Partial Call...........cooevverrernnne 25,000 25,000 25,000 .25,000 0 0 09/01/2031. | 1FE......
67756Q UV 7 |OH ST HSG FIN A 3.70 03/01/2032 .. | 09/01/2018. | Partial Call..........ccocoeceerreenneee 164,999 0 1 03/01/2032. | 1FE......
67756Q UZ 8 |OHHSG FIN AGY B 4.50 03/01/2047 .. | 09/01/2018. | Paydown 5219 | (VN I (858) 03/01/2047. | 1FE......
67756Q WE 3 | OHHSG FIN AGY D 3.40 09/01/2037 .. | 09/01/2018. | Partial Call..........ccococcuerrennneee ceree. 10,000 0 0 09/01/2037. | 1FE......
67886M PT 0 |OK STHSGFINAGY C 3.7503/01/2044... .. [ 09/01/2018. | Partial Call............ccccocvurvviemriieneisriiiiniiins | v | oo 425,941 | 1 425941 | 425041 | ... 425,941 0 0 03/01/2044. | 1FE......
67886M PU 7 | OK ST HSG FIN AGY D 3.35 09/01/2035 .. | 09/01/2018. | Partial Call...........cccocvrrrrernnne ...169,429 ..169,429 .169,429 ...169,429 0 0 09/01/2035. | 1FE......
68450W CA 7 |ORANGE CNTY FL HSG 4.50 03/01/2031.. .. | 09/01/2018. | Sinking Fund Redemption...............cccccouunens 175,000 175,000 | . 187,915 180,337 | oo [V IR (4,041) 03/01/2031. | 1FE......
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034.............. .. 1 07/01/2018. | Partial Call...........cocrvveerrernnnne 5,000 5,000 5,000 | .. 5,000 0 0 07/01/2034. | 1FE......
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686087 RY 5 |OREGON ST HSG & CMNTY C 3.125 07/01/2044....... .. | 07/01/2018. | Partial Call...........cc.ovveerienrinriiniieciiciinins | onviesiesiisinsinnis | oo 365,000 | .......... 365,000 | .......... 383,418 | ......... 372412 | 0 s (7.412) | ... (U R (7,412) 07/01/2044. | 1FE......
686087 VV 6 |OREGON STHSG & CMNTY D 3.45 01/01/2038......... .. | 07/01/2018. | Partial Call...........ccccovererreenacee 25,000 25,000 24,263 737 01/01/2038. | 1FE......
686087 WV 5 |ORHSG & CMNTY SVC G 3.4501/01/2033 .. | 07/01/2018. | Partial Call...........cccovveerienricrieieciiriinins | o | ceviveens 155,000 | .......... 155,000 | .......... 155,000 0) 01/01/2033. | 1FE......
708796 4R 5 |PAHSG FIN AGY 122 4.00 10/01/2046.. .. | 07/02/2018. | Partial Call 250,000 250,000 | . 265,953 ..(12,832) | . 10/01/2046. | 1FE......
708796 8E 0 |PAHSG FIN AGY 125A 3.70 10/01/2037.... .. | 07/01/2018. | Partial Call............ccrveerremrrrerireriinineineiis | oereeeessensesesernens | coneerenens 15,000 | .covvevee 15,000 | ..ocovvveeee 15,000 0 10/01/2037. [ 1FE......
708796 B9 7 |PAHSG SFM 1134.00 10/01/2041 .. | 07/01/2018. | Partial Call..........ccoovverieeiiniieeienisrinnins | e | oo 175,000 | ....ooeee 175,000 | ...ooeeee 182,219 | ... 177,734 0 (2,734) 0 (2,734) 10/01/2041. | 1FE......
708796 N9 4 |PAHSG FIN AGY A 3.85 10/01/2030.. .. 1 07/02/2018. | Partial Call.............coocoorrvreve. 3,035,000 | ... 3,035,000 | ...... 3,035,000 | ......3,035,012 0 (12) 0 (12) 10/01/2030. [ 1FE......
708796 T8 0 |PASTHSG FIN 2015-117A 3.50 04/01/2040 .. 1 07/01/2018. | Partial Call...........cooevevrrerneenne 85,000 85,000 89,089 | .........87,273 | oo [V S (2,273) | oo (U O (2,273) 04/01/2040. | 1FE......
708796 X3 6 |PAHSG FIN-118A-AM 2015-118A 3.85 10/01/. .. | 07/02/2018. | Partial Call et | e | oo 1,060,000 | ....... 1,060,000 | ....... 1,060,000 0 40 0 40 10/01/2030. [ 1FE......
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028 .. | 09/01/2018. | Sinking Fund Redemption..............ccccooeuveneee 30,000 30,000 32,280 | ..........30,784 | oo, (U I (626) | ........... 0 [ e (626) 09/01/2028. | 1FE......
72316W ZE 0 |PINELLAS HSG FIN B 3.35 01/01/2046.. .. | 09/01/2018. | MBS Paydown 01/01/2046. | 1FE......
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040 .. | 07/11/2018. | Partial Call...........ccocvvererrrirnnee 10/01/2040. | 1FE......
76221R UK 7 |RIHSG & MTG 66-A1 4.00 04/01/2033 .. | 07/11/2018. | Partial Call...........cooevvvvrerrernnn 55,000 55,000 04/01/2033. | 1FE......
83712D WK 8 |SCHSGFIN & DEV B-2 4.00 07/01/2043.... .. 1 07/01/2018. | Partial Call..........cccorveeriinrineiieiinninniicies | e | v 15,000 | .ccoveneee 15,000 | ..occovvenee 16,328 07/01/2043. | 1FE......
83712D XJ 0 |SCHSGFIN A4.00 01/01/2047...........covvvvrrinrrinrirns .. 1 07/01/2018. | Partial Call..........ccocrvveerrernnene 25,000 25,000 26,833 01/01/2047. | 1FE......
88045R B7 6 | TN HSG DEV AGY A 3.50 07/01/2045. .. | 08/01/2018. | Partial Call...........ccoccuevvvennece. 35,000 35,000 36,688 07/01/2045. | 1FE......
88045R C6 7 | TN HSG DEV AGY A 3.5507/01/2031 .. | 07/01/2018. | Partial Call...........cocvveerrernnene 07/01/2031. | 1FE......
88045R UR 1 | TN HSG B HSG FIN 4.50 01/01/2028.. .. | 08/01/2018. | Partial Call...........cccvreerrernenne 01/01/2028. | 1FE......
88045R WH 1 | TN HSG DEV 1A 4.50 07/01/2031 .. | 08/01/2018. | Partial Call...........cccoveerrernnene 07/01/2031. | 1FE......
880461 AR 9 | TN HSG DEV AGY 1B 3.60 01/01/2031............ccccuvrueee .. 1 07/01/2018. | Partial Call...........cccvveerrernenne 01/01/2031. | 1FE......
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043... .. | 08/01/2018. | Partial Call...........cocoveerrerneene 07/01/2043. | 1FE......
880461 DN 5 | TN HSG DEV AGY 2A 4.00 07/01/2045... .|..108/01/2018. | Partial Call.........ccccoevrvrrrrnecn 07/01/2045. | 1FE......
880461 JR 0 | TN HSG DEV AGY 1B 3.25 07/01/2036... .. | 07/01/2018. | Partial Call...........cocvveerrernene 60,000 | ............ 60,000 | ............ 56,445 07/01/2036. | 1FE......
880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047... ..|..108/01/2018. | Partial Call..........cccovvrvrrrrrnecs 20,000 20,000 20,775 01/01/2047. | 1FE......
880461 NJ 3 | TN HSG FIN AGY 3.625 07/01/2032.........ccvcorrrirrinnes .. 1 07/01/2018. | Partial Call..........ccocvreerrernene 5,000 5,000 5,000 07/01/2032. | 1FE......
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042 .. [ 08/01/2018. | Partial Call............coceereeerrerrerenreiineeeinns | onreeenseeennesennneens | ereeesned 40,000 | ............ 40,000 | ............ 43,091 0 (2,655) 0 (2,655) 07/01/2042. | 1FE......
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042.... .. | 08/01/2018. | Partial Call...........cocvveerrernene 20,000 20,000 21,587 | o0 | [V S (1,587) | ooooonvns (U IO (1,587) 01/01/2042. | 1FE......
880461 SC 3 | TN HSG FIN AGY 4B 4.00 07/01/2048.... .| 07/01/2018. | Paydown 0 ...(314) ...(314) 07/01/2048. | 1FE......
880461 SC 3 | TN HSG FIN AGY 4B 4.00 07/01/2048.... .. [ 08/01/2018. | Partial Call...........ccooouirriirriirriieriiisniiins | v | i, 15,000 coreennn 16,382 0 .(1,396) . 07/01/2048. | 1FE......
88275A CW 8 |TX ST DEPT OF HSG & CMNTY 3.45 1/01/2032......... .. | 09/26/2018. | MBS Paydown 21,950 | ..ocei21,950 | ..o 22,169 | oo 22,094 0 2,291 0 01/01/2032. | 1FE......
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046 .. | 09/01/2018. | Partial Call...........cooevverrernnne 60,000 60,014 0 (14) 0 03/01/2046. | 1FE......
88275F NW 5 |TEXAS ST DEPT OF HSG A 3.00 03/01/2046.............. .. | 09/01/2018. | Partial Call...........cocvveerrernenne 35,000 .35,000 0 0 0 03/01/2046. | 1FE......
88275F PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47.. .. [ 09/01/2018. | MBS Paydown.........c..vrviriiiriiiiniiinniiins | vsmeissseiisniissniies | i 14,770 | oo 14770 | 14381 | 0 | (VN I (183) | v 0 09/01/2047. | 1FE......
92812Q VS 3 |VAHSGDEV SER C 6.07 08/01/2018 .+ 08/01/2018. | MALUFILY.......ooveieiiiisiieiiecicissssiiciies | e | v 1,525,000 | ....... 1,525,000 | ....... 1,525,000 0 12 0 12 08/01/2018. | 1FE......
928120 Q4 3 |VAHSGDEV A3.50 10/25/2037 .. | 09/25/2018. | MBS Paydown 299,107 299,107 | . 299,107 0 0 0 0 10/25/2037. | 1FE......
928120 Q5 0 |VAHSGDEV A3.2506/25/2042..... .. | 09/01/2018. | Paydown ..243,357 .243,357 0 150 0 150 06/25/2042. | 1FE......
92812V MA 1 |VAHSGDEV AUTH A 3.125 11/25/2039.... .. | 09/25/2018. | MBS Paydown 0 340 0 340 11/25/2039. | 1FE......
93978T QX 0 |WAHSGFIN 1N-R 3.00 06/01/2037.........cccuvurriinrinnee . 109/01/2018. | Partial Call..........ccccovvveriinricniiniicisricnies | e | 00,856,000 | 1.......85,000 | ............88,049 | ..........86,855 | ................ 0] . (1,855) | ... (U RO (1,855) 06/01/2037. | 1FE......
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93978T VD 8 |WAHSGFIN COMM 2A-R 3.50 12/01/2046.... .1 09/01/2018. | Partial Call..........ccocorvrrrrrenecs 60,000 60,000 63,453 B2,771 | o (U S (VX)) R (U O (2,873) 12/01/2046. | 1FE......
93978T WE 5 |WAHSG FIN COMM 1A 4.00 06/01/2039 . 109/01/2018. | Partial Call.............ccvureeeerriereiieriiinreiies | e | e 40,000 | ............ 40,000 | ............ 42,524 (2,576) 0 (2,576) 06/01/2039. | 1FE......
95662M T8 3 |WV ST HSG DEV B AMT 4.35 11/01/2027.. . | 08/01/2018. | Partial Call...........ccoccvvvrrrernnn 165,000 165,000 .165,000 0 0 0 11/01/2027. [ 1FE......
97689Q BZ 8 |WIHSG & ECON A 4.00 09/01/2045... .| 09/01/2018. | Partial Call ...145,000 ..145,000 .153,224 .(8,224) (8,224) | . 09/01/2045. | 1FE......
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046... . 1 09/01/2018. | Partial Call...........ccoccvvrrrrernn 140,000 140,000 144,711 (4,711) 03/01/2046. | 1FE......
97689Q FK 7 |WIHSG & ECON DEV C 4.00 3/1/2048 .1 09/01/2018. | Paydown 280,000 280,000 303,727 | .....302,794 | .ccovviiinnl0 | e (3,353) | oo 0 03/01/2048. | 1FE......
98321C  AY 5 |[WYOMING CMNTY DEV 4.00 12/01/2025.. . 109/01/2018. | Partial Call..........ccccrvverriricrieiincinciinies | convinsieeiecisciinis | v 120,000 | .......... 120,000 .120,000 0 0 0 12/01/2025. | 1FE......
98322Q HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044.. .1 09/01/2018. | Partial Call..........ccccovrverrrrnecs 230,000 230,000 .(4,560) 12/01/2044.
98322Q PM 3 |WY CMNTY DEV AUTH 5 4.00 12/01/2046. . [ 09/01/2018. | Partial Call ...75,000 (6,481)] . 12/01/2046.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS........cuuiiiiiis  weiiiiriiriiissesase sttt enssnens | eres 35,297,479 | ..... 35,297,479 (388,629) XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042........... . [09/16/2018. | MBS Paydown.............ovveciiiiiiiniinniiciins | eevieeiississinsiinns | i 48413 | ............ 48413 | ... 48,413 0 [ 0 05/16/2042. | 1FE......
00102D AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26... .| 08/01/2018. | MBS Paydown 1,265 1,265 1,265 0| 0 11/01/2026. | 1FE......
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40... . | 09/15/2018. | MBS Paydown 23,409 23,409 23,409 0 [ 0 02/15/2040. | 1FE......
00176 AH 9 |AMMC CLO 2015-16A XR FLT 04/14/29...................... .. | 07/14/2018. | MBS PaydOWN..........ccourivmiinriiriiiciniiniis | v | v 10,000 | .covveree 10,000 | ...ccooveeee 10,000 | .ooorreen9,958 | 0 | (254) | 0| (254) | ......... 0 04/14/2029. | 1FE......
00191L AW 2 | ARES 2013-3A C2R CLO MEZ 4.21 10/17/2024.......... .. | 09/14/2018. | DIStHDULION..........cveeiicriiriiciineinnicciieiees | e | v 1,000,000 | ....... 1,000,000 | ....... 1,000,000 ()] oo 0 10/17/2024. | 1FE......
00214M  AA 1 | ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044........... .. | 09/15/2018. | MBS Paydown 88,236 | ............ 88,236 | ............ 85,634 410 | ......... 0 06/15/2044. | 1FE......
003555 ZZ 5 |ACA COMPLIANCE TL L+550 02/01/2023 AR............. .. | 09/28/2018. | Paydown 2,409 2,409 2,340 69 | ......... 0 02/01/2023. | 3FE......
004222 ZZ 1 |ACCOMMODATIONS PLUS L+500 04/30/2024 AR..... | .. | 09/28/2018. | Paydown 2,151 2,151 2,108 43 | . 0. 04/30/2024. | 3FE......
00443P AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036............. .. | 09/25/2018. | MBS Paydown..........cccovunriiciiriiiiiniiinnins | enviesiesiissiissinnis | oo 146,578 | .......... 146,578 | .......... 111,858 2,740 | ........ 0 | e 146,578 | ....... 0 [ (U AN 0| e 1,886 | 12/25/2036. [ 1FM.....
005055 ZZ 4 |ACCRUENT LLC TL L+475 07/28/2023 AR. . [ 09/06/2018. [ PaYdOWN............cvvouieireiiriieriieniisniis | vseeisseisnissniees | oo 1,007,575 | ...... 1,007,575 | ......... 990,987 20,887 | ........ 0] ... 1,007,575 07/28/2023. | 3FE......
005065 ZZ 3 |ACCRUENT LLC DDTL L+375 07/28/2023 AR . [ 09/06/2018. | PaYAOWN..........covverriereiieriieneiieseiiereiees | veeeiieneissseineneies | ceeeees 1,445,736 | ....... 1,445,736 | ....... 1,436,607 . 15,021 | ... 0 07/28/2023. | 3FE......
00703Q AD 4 | ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036 . | 09/25/2018. | MBS Paydown 86,937 86,937 ..61,807 | ........... 60,111 0 6,174 0 6,174 | ....... 0 08/25/2036. | 1FM.....
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034 . [ 07/30/2018. | MBS PaydOown...........cooriuciieriiiiiiiniinniins | oviiesiesiieiinsinnis | eviieens 197,113 | e 197,113 | . 167,362 | ........162,159 | ....cccoouunee. 0| oo 48,307 | ............ (U I 48,307 | ......... 0 07/30/2034. | 1FE......
02014P  BS 2 |ALM2015-17A A1F CLO SEQ SSNR 3.419 1/28......... .. | 07/15/2018. | MBS PaydOWN..........ccoorvvmriirirniinciniiniis | oeviieniisninniiniinns | ovvieas 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ......2,000,000 0 0 0 0 | e 0 01/15/2028. | 1FE......
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.... . 1 09/25/2018. | MBS Paydown...........cooriuriieriiiniiniinniins | oviiesiesiiiesissinnis | eviieens 196,460 | .......... 196,460 AT0,779 | e 157,533 0 26,872 0 26,872 | ......... 0 03/25/2037. | 1FM.....
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.... .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinnricriinrinnns 0 837 0 0 0 (R — 0 03/25/2037. | 1FM.....
02315Q AA 6 |AMBAC LSNILLC L+500 02/12/23............ccoeuumriririrnnee C|07/01/2018. | Partial Call..........ccooeveerererrennee 172 172 0 (0) 0 (O] 0 02/12/2023. | 5*Gl.....
023555 ZZ 1 |AMERICAN ACADEMY TL L+625 12/15/2022 AR........ | .. | 08/17/2018. | PAYAOWN........orvvrriinriirireiinninnissiesiiniins | e | oovieniians 16,021 | oo 16,021 | .. 2 399 0 401 | ... 0 12/16/2022. | 3FE......
02660L AA 8 | AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046......... .. | 09/25/2018. | MBS PaydOown...........cocovivciiriiiiiiinniiciins | s | e 11,624 | ...ccoooec. 11,624 | ..o 8,718 | covevenne. 7,265 | oo (V1 I (VIR) ] - LU (273) | cocvene 0 10/25/2046. [ 1FM.....
02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.......... .. | 09/17/2018. | MBS Paydown 6,131 6,131 6,227 | .. 6,200 0 7 0 (I 0 10/17/2036. | 1FE......
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36.......... .. | 09/17/2018. | MBS Paydown 0 (45) 0 (45) | c.ooven 0 12/17/2036. | 1FE......
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45 . | 09/17/2018. | MBS Paydown 0 (1) 0 (i 0 04/17/2052. | 1FE......
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24 . | 09/20/2018. | MBS Paydown 0 0 0 0 [ 0 12/20/2024. [ 1AM.....
03329K AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28... . [ 07/28/2018. | MBS Paydown............ovvvvriinniiinniiinniiiins | ovsreisssissniisnniees | oeneees 2,000,000 | ....... 2,000,000 | ...... 2,000,000 0 (79) 0 07/28/2028. | 1Z........
03789X AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44.... . | .. | 09/05/2018. | MBS Paydown 5,750 5,750 5577 | ... 0 98 0 09/05/2044. | 2AM.....
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45.......... | .. | 07/30/2018. | MBS Paydown 6,250 6,250 6,250 | .. 6,250 0 0 0 0| e 0 10/30/2045. | 2AM......
04544N AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036......... .. | 09/25/2018. | MBS Paydown..........ccovvvrivniiiriiniiinsinnins | oniiessissisissiinsinnis | e 425,670 | .......... 425670 | .......... 357,563 | ......... 384,163 | ..o 0] oo 21,437 | o 0 | i 21,437 | ......... 0 11/25/2036. | 1FM.....
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050222 ZZ 4 |AVETTALLC TL L+525 04/10/2024 AR.............cccocou... .. | 09/28/2018. | Paydown 1,752 1,752 1T | 0 0 35 0 35 | . 0| s 1,752 | ... 0 ... 0 0 55 | 04/10/2024.
05352P AA 5 | AVNT 2018-A A ABS SSNR 3.09 06/15/2021 .. [ 09/15/2018. | MBS Paydown............ovvvvncvieceiinciinniiens | veeviensisncsisnniins | oveeees 1,075,905 | ....... 1,075,905 | ....... 1,075,878 | oo 0 0 (67) 0 67) ] cooovve 0. 1,075,905 | ........ (U (U1 N 0| e 6,847 | 06/15/2021.
05530M AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037. .. | 09/25/2018. | MBS PaydOWN..........courieriiniieriniisniniins | conviesienisscinsinnis | oeviveens 194,582 | ........194,582 | .........148,374 | ........152,985 | ................. 0 oo 12,313 | . (U I 12,313 | ........ 0| 194,582 | ........ 0 ... 0 0 2,584 | 01/25/2037.
05530M AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037........... .. | 09/25/2018. | Pass-Through LoSS............cccocvcmnrirerriinninns 0 0 0 0 0 | e 0 0 [ . (U (U1 N (U 0 | 01/25/2037.
05533D AK 2 |BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45RE......... .. | 09/26/2018. | MBS Paydown 23,073 23,073 22,453 ...22,652 0 5 0 5 | 0 07/26/2045.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE......... .. | 09/26/2018. | MBS Paydown..........ccvvveeiiciinriiiiniinnins | oevieriesiisesinsinnns | oo 187,140 | .......... 187,140 | .......... 163,664 | ........167,068 0 919 0 919 |........ 0 06/26/2037.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE. . | 09/26/2018. | Pass-Through LOSS...........ccccovrinniicriinrinnnns 0 2431 | s (U [ 0 0 (U OO | I [ 06/26/2037.
05545 AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE .. | 09/25/2018. | MBS Paydown 256,562 256,562 | . 228,982 .235,605 .0 02/27/2037.
05584A AA 8 |HGVGI2017-1A A ABS SNR 2.94 05/25/2029 .. | 09/25/2018. | MBS PaydOWN..........ccovieriiniiriniinninins | onviessenissssnsinnis | oeviveens 124199 | ......... 124199 | ......... 124,168 | ......... 124,169 0 05/25/2029.
056056 AA 0 |B2R 2015-2 AABS SEQ SSNR 3.336 11/48 .. | 09/15/2018. | MBS Paydown ..440,075 ..440,075 440,072 | ........ 439,832 .0 11/15/2048.
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035. .. | 09/20/2018. | MBS Paydown 176,178 | .........176,178 ..165,551 .156,267 .0 11/20/2035.
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035. .. | 09/20/2018. | Pass-Through LOSS...........cccccvrineiiniiiicninnns 0 52,385 | o0 | e 0 | o0 | 11/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035.... .. | 09/20/2018. | MBS Paydown 4,255 4,255 09/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035 .. | 09/20/2018. | Pass-Through Loss.. 0 1,292 09/20/2035.
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37 .. | 09/25/2018. | MBS PaydOWN..........ccorveriiniieriinciscinnins | onvisssienisscinsinnis | oeviveens 181,613 | cocveieee 181,613 06/25/2037.
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37. .. | 09/25/2018. | Pass-Through LOsS...........ccccovuvniiiniiiicninnns 0 29,174 06/25/2037.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.. .. | 09/25/2018. | MBS Paydown 27,670 27,670 05/25/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.. .. | 09/25/2018. | Pass-Through LOSS...........cccccurineiniiiieninnns 0 2,027 05/25/2035.
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034 .. | 09/25/2018. | MBS Paydown 27,856 27,856 04/25/2034.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35 .. | 08/25/2018. | Pass-Through Loss.. 0 .8 11/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.... .. | 09/25/2018. | MBS Paydown 2,593 2,593 11/25/2035.
059510 AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.. .. | 08/25/2018. | Pass-Through LOSS...........cccccvrvnriniiiieninnns 0 95 10/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.. .. | 09/25/2018. | MBS Paydown 1,101 1,101 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036 .. | 09/20/2018. | MBS Paydown..........cccvvueiiciiriiiiiniinnins | oeviiesieniiiesinsiinnis | ceviveens 245626 | .......... 245626 | .......... 226,287 | ......... 221,968 | ..ccoooovvenne. 0| oo 11,912 | . 0 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036 .. | 09/20/2018. | Pass-Through LOSS...........ccccovrinnrinriinrinnns 0 8,375 0 0 0 0 | e 0 0| . 0 ... 0 0 0 | 05/20/2036.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37 oo [ [ 09/25/2018. [ MBS Paydown..........ccovivnrinniiinniiniiniiinnis [ e | v 17,484 | ............ 17,484 | ... 0 229 0 229 | ... (U I 17,484 | ........ (U O (U AN (U I 596 |05/25/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37...........cco0counees .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinnricriinrinnns 0 1,649 1,463 | oo 0 0 0 0 0| e 0 0 ... 0 ... 0 0 0 | 05/25/2037.
059666 ZZ 3 |BAKEMARK HOLDINGS TL L+525 08/17/2023 AR...... .. | 09/28/2018. | Paydown 2,042 2,042 1,973 | .. 2,676 6 46 0 52 | o 0 [ 2,042 | oo (U O (U AN 0. 40,275 |08/17/2023.
059888 ZZ 3 |BAKEMARK HOLDING 2TL L+525 08/14/2023 AR...... . | 09/28/2018. | Paydown 1,107 1,107 1,085 | i 0 0 22 0 22 | . 0| e 1,107 | 0 ... 0 0 25 | 08/14/2023.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE.............. .. | 09/26/2018. | MBS PaydOown...........cocovieciiiiiiiniinniicins | s | s 64,385 | ... 64,385 | ............ 55,691 | .coooovnee 57,313 0 2,077 0 2,077 | .o 0 [ .84,385 | ... LU O (U AN 0 [ i 837 |07/26/2036.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE .. | 09/26/2018. | Pass-Through LoSS............cccccommriinrriinnniens 0 1,340 | e (V1 T 0 0 0 0 0 | . (0 OO o I OO 0 ... 0 0 0 | 07/26/2036.
07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022 .. | .. 08/01/2018. | Paydown 8,009 8,009 6,571 | .. 5435 | .o 122 | 1,391 | o 0 | s 1,513 | ... 0] .en.8,009 | oo 0 12/10/2022.
07384M S8 6 |BSARM 2004-5 3A SEQ SNR FLT 07/25/2034............. .. | 09/25/2018. | MBS Paydown 20,015 20,015 20,283 | .......... 20,308 | ..ccoovienn (U IR (182) | v (U I (182) | ......... 0. 20,015 | oo 0 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033 .. | 09/25/2018. | MBS Paydown ..127,038 127,088 | ..........128,388 | ........127,629 | ....ccccceceen0 | ciiieiic(526) | o0 | e (B26) | 0 127,038 0 09/25/2033.
07386H QZ 7 |BALTA 2005-2 2A3 SEQ PT SNR FLT 04/25/35........... | .. | 09/25/2018. | MBS Paydown 170,382 | .........170,382 | ..........144,478 | ........140,386 | .....cc.ccc.0..0 | 4934 | 0 [ 4,934 | 0 170,382 | L 0 04/25/2035.
07386H Qz 7 |BALTA 2005-2 2A3 SEQ PT SNR FLT 04/25/35........... .. | 09/25/2018. | Pass-Through LOSS...........cccccurinrinriiicninns 0 5,321 | o0 [0 | 0 | i |0 | 0 | 0 0 [.....d 0 04/25/2035.
073879 M5 4 | BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020... .. [ 09/25/2018. | MBS Paydown............cuvvviriinriiinniiinniiinns | v | v 123,155 | ccveeee 123,155 | oo 124,618 | ... 124,043 | ...c.cccooou0 (VN I (591) [ v (U (591) | ..oeoend [V I 123,186 | ... 0 09/25/2020.
088555 ZD 2 |BIDTELLECT 10 CONV 9/8/2018. .1 07/16/2018. | Exchanged 237,428 237,428 | . 237,428 | oo 0 0 0 0 0| 0 237,428 | ....... 0 09/09/2018.
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088588 ZZ 4 |BEYONDTRUST SOFTWARE L+625 11/21/2023 AR... | .. | 09/28/2018. | Paydown 3,125 3,125 3,054 3,055 0 70 0 11/21/2023.
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029 .. | 07/15/2018. | MBS Paydown 1,347 1,347 1,347 650 24 | 1,590 | ..o 0 12/15/2029.
107265 AE 0 |BRENT 2006-1A B CLO MEZ FLT 02/01/2022 .. | 08/01/2018. | MBS Paydown 881,200 881,200 | ..........845401 | ........ 878,908 0 2,292 0 02/01/2022.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024.......................... .. | 09/20/2018. | Sinking Fund Redemption............ccccccuveiiees | onvinriieiiinsicnniicns | v 43231 | oo 43231 | ..........43303 | ......... 43,274 0 7 0 06/20/2024.
11042B AA 0 |BRITISH AIRWAYS 5.625 06/20/2020.... .. | 09/20/2018. | Sinking Fund Redemption 65,706 65,706 | ............65,706 | ........... 65,706 0 0 0 06/20/2020.
12189P AD 4 | BNSF 98-C TRUST 6.23 07/02/2018 .. | 07/02/2018. | Maturity. 5,384 5,384 5,384 0 0 0 07/02/2018.
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20.... .. | 07/02/2018. | Sinking Fund Redemption............ccccccuieeiees | convverireciincinniinns | v 10,994 | ... 10,994 | ... 11,978 | ......... 10,994 0 0 0 01/02/2020.
12189P AL 6 |BURNTH/SAN FA 5.943 01/15/2022.. .| 07/15/2018. | Sinking Fund Redemption 178 178 178 0 0 0 01/15/2022.
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033.. .| [09/15/2018. | MBS Paydown............ccccvvurinmiiinninriiniinens [ e | e 146,425 | .......... 146,425 | ......... 146,423 | ..o 0 0 18 0 02/15/2033.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027.. . | C|09/25/2018. | MBS Paydown ....75,000 ....75,000 ...74,108 0 231 0 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028.. C| 09/25/2018. | MBS Paydown ..116,250 ..116,250 114,840 0 335 0 03/27/2028.
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047 .. | 09/15/2018. | MBS Paydown 2,500 2,500 2,500 2,500 0 0 0 04/15/2047.
12480W QE 7 |CBASS 2005-CB8 AF3 SEQ SNR 4.1978 12/35. .. | 09/25/2018. | MBS Paydown 26,710 26,710 25,775 0 749 0 ..26,710 12/25/2035.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 .. | 09/20/2018. | MBS Paydown 20,812 20,812 20,360 .0 ..20,812 06/20/2036.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028 .. | 09/18/2018. | MBS Paydown 56,333 56,333 56,325 0 9 0 03/18/2028.
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28 .. | 07/18/2018. | MBS Paydown 7,500 7,500 7,497 0 1 0 06/18/2028.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029. .. | 09/18/2018. | MBS Paydown 444,792 444,792 440,011 0 774 0 10/18/2029.
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41 .. | 09/18/2018. | MBS Paydown ...45,018 ...45,018 ...45,013 0 1 0 02/18/2041.
12641P CH 5 | CSMC 2009-6R 9A3 SUB SSUP CSTR 4/26/36. .. | 09/26/2018. | MBS Paydown 87,461 87,461 87,461 | .........87,302 | ..cooocvvrrnnnnc [V S (4,867) | ..o 0 04/26/2036.
12641P  CK 8 | CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36. .. | 09/26/2018. | Pass-Through Loss.. 0 2,526 2,168 0 (0) 0 04/26/2036.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37. .. | 09/26/2018. | MBS Paydown 3,756 3,756 0 184 0 09/26/2037.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37. .. | 09/26/2018. | Pass-Through LOSS...........cccccurineiniiiieninnns 0 27 0 0 0 09/26/2037.
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 .. | 09/26/2018. | MBS Paydown LAT421 ..A7.421 0 95 0 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. | 09/26/2018. | Pass-Through LOsS...........ccccovriniiniiiieninnns 0 5,704 0 (62) 0 07/26/2037.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36. .. | 09/26/2018. | MBS Paydown 54,179 54179 | ..ccc.....8,035 | 15,258 | [V S (4,118) | oo 0 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36. .. | .. [ 09/26/2018. | Pass-Through Loss............ccccoviuvrivniiniiinns (U I 18,064 0 0 0 0 [ (U IO o I OO 0 . 12/26/2036.
12641Q CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36............cco00vne .. [ 09/26/2018. | MBS Paydown...........ovrvvuriiiiniiiiniiinniiins | onevissseissniissniins | e 16,825 | ...cccco..n. 16,825 0 2 0 (VA - 0. 16,825 | ..o 0 ... 0 0 664 | 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... .. | 09/26/2018. | Pass-Through LOSS...........cccccuvinriniiiieninnns 0 2,219 0 4 0 4. 0 [ o0 | (U O (U AN (U I 0 | 01/26/2036.
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37..... .. | 09/26/2018. | MBS Paydown 54,122 54,122 0 3,479 0 3479 | ... 0 [ 54,122 | L 0 ... 0 0 992 | 04/26/2037.
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37............ .. | 09/26/2018. | MBS Paydown..........cccccveiiniinriiiiiiniinnins | oviinnissiissiensiinnns | e 42,404 | 42,404 | ...0l038,236 | ... 39,610 | e, 0| v 1,793 | i 0 | s 1,793 | ........ 0| . 42,404 | . (U 0 | o 0| . 1,720 | 04/26/2037.
12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37 .. | 09/26/2018. | Pass-Through LOSS...........ccccevvieirniiierinnens 0 4) 0 (G 0 | o0 | 0 ... 0 0 0 | 04/26/2037.
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37.......... | .. | 09/26/2018. | MBS Paydown...........cccccoeuniiiimiiinriniiiniiinnis [ corniienissiisiiisnins | cvvveeienns 73,073 | oo 61,775 | .........70,369 | ..ccooovrnnnne. (V18 I 1,714 | . 0 | s 1,714 | ... 0 L73,073 | .. (O (U1 N (U [P 599 |03/26/2037.
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37............ .. [ 09/26/2018. | MBS Paydown............covveuriinriiinnicinniiiins | v | v 130,435 | .......... 130,435 | ........ 130,435 0 0 0 0| 0| 130,435 | ....... (U I [V AR 0| e 3,459 | 03/26/2037.
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE... .. | 09/28/2018. | MBS Paydown 286,454 286,454 208,177 | ........219,566 | ................ 0| e 57,371 | v (U I 57,371 | ... (U I 286,454 | ....... (O (V1 0| e 3,784 | 12/27/2036.
12647TH BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE... .. | 09/28/2018. | Pass-Through LoSS............cccocoeomurvnniianneens (U [ 12,687 | s 0 0 0 0 0| 0 0 ... 0 ... 0 0 0 [ 12/27/2036.
126670 CJ 5 |CWL 2005-11 AF4 SEQ 5.21 2/25/2036..............coeueeee .. | 09/25/2018. | MBS Paydown...........ccvvumivniiriiniiniinnins | oniviesissiissiinsinnis | oo 115,537 | ccveeeee 115,537 | ... 115,532 | .......... 92,345 | ..o, (V1 I (682) | .o (U (682) | ......... 0| s 115,537 | ........ 0 02/25/2036.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... .. [ 09/25/2018. | MBS Paydown............cuvvviriinriiinniiinniiinns | v | v 186,739 ..186,739 74,714 0 2,164 0 2,164 | ....... 0| 186,739 | ........ 0 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... . | 09/25/2018. | Pass-Through LOSS...........ccccovvinninriiinninnces 0 14301 |0 | 0 0 0 0 0| 0 0 ... 0 04/25/2035.
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12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024................... .. | 09/25/2018. | MBS PaydOWN..........ccovrieriiniiriniiicinnins | onvisssssisnssssinnis | oo 108,921 | .......... 108,921 | .......... 110,554 | ......... 109,451 | o0 | 72 |0 | 72 | 0]....108921 | ... 0 ... 0 0 3,877 | 08/25/2024.
12667F VF 9 |CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34......... | .. | 09/25/2018. | MBS Paydown 20,510 20,510 20,869 | ...........20,688 | ...ccccocen0 | coiiieiecnn(195) | 0 | e (195) | e 0 .20,510 | oo (U (U1 N (U I 904 | 10/25/2034.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036......... | .. | 09/25/2018. | MBS Paydown 27,124 27124 | oo 0 | o0 | 0 27,124 | 0] 27,124 0| 27,124 | 0 ... 0 0 525 |01/25/2036.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036......... .. | 09/25/2018. | Pass-Through LoSS............cccocvcmnrirerriinninns 0 (8,088) [ ..o (0 UUPOUPOUPOOPPON | PPUOPPORPPOOPR N ISPOUPPUPPOOPPOON ) VOPPOUOON | ESUUPPOURPOORPOOPOON | B IO 0 0 ... (U (U1 N (U 0 |01/25/2036.
126688 YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36 .. | 09/25/2018. | MBS PaydOWN..........corivmrinriiriiicinniiniis | v | e 13128 | s 13128 | .o 11,339 | i 5,855 | 0 | 484 | 0 | 484 0 05/25/2036.
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.... .. | 09/25/2018. | Pass-Through LoSS............cccocvvmnriinrrirnniens 0 2,618 2,261 | o0 | i [0 | 0 | 0 | 0 05/25/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36 . 1 09/20/2018. | MBS PaydOWN...........corieriinriirirncinciniis | onviesiinssssinsinnis | ovivnens 153,809 | ...coooce. 153,809 | .......... 134,722 04/20/2036.
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 .. | 09/25/2018. | MBS Paydown 2,091 2,091 2,075 11/25/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35....... .. | 09/20/2018. | MBS Paydown 30,052 30,052 27,362 12/20/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35....... . | 09/20/2018. | Pass-Through LOSS...........cccccvuvneiiniiirerinnns 0 5,181 4,717 12/20/2035.
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036... .. | 09/25/2018. | MBS Paydown 5,831 5,831 5,046 01/25/2036.
12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034........ .. | 09/20/2018. | MBS Paydown 2,801 2,801 2,806 0 09/20/2034.
12669F VH 3 | CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034 .. | 09/25/2018. | MBS PaydOWN..........ccouriemriiriiniinciniiniis | o | v 16,815 | v 16,815 | ............ 16,846 0 05/25/2034.
12669G BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34 .. | 09/20/2018. | MBS Paydown 21,040 21,040 21,131 0 11/20/2034.
12669G BZ 3 |CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34... .. | 09/20/2018. | MBS Paydown 30,346 30,346 30,478 0 11/20/2034.
12803P AB 4 | CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047. .. | 08/20/2018. | MBS Paydown ....15,000 ...14,884 0 . 08/20/2047.
14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.. .. | 09/15/2018. | MBS Paydown 18,747 18,740 0 LABTAT |0 0 0 571 | 02/15/2046.
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041... .. | 09/15/2018. | MBS Paydown ..218,235 ..217,992 0 218,235 | 0 e (V1 0. e 5,888 | 08/15/2041.
14856C AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043 .. | 09/15/2018. | MBS Paydown ....17,900 ....17,886 0 06/15/2043.
149556 ZZ 8 |CAZ CREEK TAX LIEN FUND 6.50 05/08/2021. .| 07/01/2018. | Paydown ..276,110 ..276,110 ..275,420 0 05/08/2021.
16162W NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35.. .. | 09/25/2018. | MBS Paydown 88,891 88,891 88,905 | ..........88,382 | ..ooccovvnnnnnn 0 11/25/2035.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.. .. | 09/25/2018. | MBS Paydown 5,369 5,369 4,588 | ... 4,304 | 0 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.. .. | 09/25/2018. | Pass-Through Loss.. 0 720 0 0 0 0 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .. | 09/25/2018. | MBS Paydown 9,982 9,982 0 8,210 0 8,210 11/25/2036.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.... .. | 09/25/2018. | MBS PaydOWN..........ccorieriinriieriiniincinins | onvissienisssinsinnss | oevivenns 138,172 | ... 138,172 | ... 17178 | ... 106,550 | e [V IR (3.947) | oo (U U (3,947) | ......... 0 08/25/2037.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.............. | .. | 09/25/2018. | Pass-Through LOSs..........ccccccuuunrinriiniinens 0 0 0 0 0 [ 0 08/25/2037.
1656555 ZZ 9 |CHESAPEAKE TL L+57511/07/2023 AR........ccccevvnnc .. | 09/28/2018. | Paydown 3,114 3,080 0 34 0 34 | 0 11/07/2023.
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043.... .. | 09/20/2018. | MBS Paydown..........cccvvvrivciiriiiiiniiniins | evviesiesiissiinsinnis | e 138,290 | ...coooee. 138,290 | ..coooeeee 138,290 0 0 0 0 [ 0 03/20/2043.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.... ... | .. | 09/25/2018. | MBS Paydown 5,670 5,670 5,670 0 518 0 518 | ......... 0 ..5,670 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035................. .. | 09/25/2018. | MBS Paydown 20,663 20,663 20,662 | ......11,981 | oo (U S (2,265) | ............ (U O (2,265) | ......... 0 20,663 08/25/2035.
17309A AD 1 | CMALT 2006-A1 1A4 NAS 5.75 04/25/36... .. | 09/25/2018. | MBS Paydown 32,021 32,021 29,992 0 195 0 195 | ... 0 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36... .. | 09/25/2018. | Pass-Through LOSS...........cccccvrineiniiiieninnns 0 7123 0 0 0 0 [ 0 04/25/2036.
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.............ccocooeunue .. | 08/25/2018. | MBS Paydown 57,541 57,541 0 0 0 0 | e 0 09/25/2036.
17312V AA 6 | CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37.... .. | 09/25/2018. | MBS Paydown 979 979 0 (2,969) 0 (2,969) | ......... 0 03/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........... | .. | 09/25/2018. | Pass-Through LOSS..........cccoccurvvinviriinriiannns 0 78 0 0 0 0 | e 0 03/25/2037.
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37............. . | 09/25/2018. | MBS Paydown 63,709 63,709 | ............ 51,604 | ......... 49,244 0 845 0 845 | ... 0 06/25/2037.
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37............. . 1 09/25/2018. | Pass-Through LOSS............cccocvevnriinniiinniens (U 14,820 | ....ccoooee. 12,005 | oo 0 0 0 0 0| e 0 06/25/2037.
190555 ZZ 8 |CLINICAL INNOVATIONS L+600 10/17/2023 AR......... .. | 09/28/2018. | Paydown 3,125 3,125 3,054 3,054 2 70 0 Y4 — 0 10/17/2023.
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19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050........... .. | 09/20/2018. | MBS PaydOWN..........ccovrierieniieniiniincinnins | onviiessssissssnsinnis | oeviveens 131,789 | ..coooee. 131,789 | ......... 131,789 | ......... 131,776 0 0 0 0| . 0| 131,757 04/20/2050.
200250 ZZ 4 |COMMAND ALKON TL L+500 08/21/2023 AR... .. | 09/28/2018. | Paydown 3,125 3,125 3,082 3,075 9 42 0 50 | .o 0 ...3,125 08/21/2023.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040... ... | .. | 09/25/2018. | MBS Paydown 87,880 87,880 87,856 | ......... 87,857 0 16 | o0 {16 | . ..87,880 10/25/2040.
202795 GX 2 |COMMONWLTH EDISON 6.95 07/15/2018................. oo | 07/15/2018. | MALUFILY.......ooveviiiiiiiciieciscisessiciies | e | v 5,000,000 | ....... 5,000,000 | ....... 4,615,261 | ...... 3,968,437 | ..ccvvvcrinnn 0| oo 14,402 | ..ccoo0 [ 14,402 |0 ] e 5,000,000 07/15/2018.
20369F AA 7 |COMMF 2015-1A A CLO SSNR 5.75 11/01/2027 .. 1 08/01/2018. | MBS PaydOWN..........courieiiriiniiciniiniis | v | e 46,659 | ............ 46,559 46,229 | ... 46,557 0 1 11/01/2027.
20825A AA 6 |CONN 2017-B A ABS SSNR 2.73 03/15/2020.... .. | 09/15/2018. | MBS Paydown..........ccvevveriiiriiiniiniiveiins | oeviesiississiseiinns | oo 1,099,987 | ....... 1,099,987 ,099,940 | ...... 1,099,944 0 67 07/15/2020.
21075W  CJ 2 | CONHE 1996-1 A7 SEQ 7.00 3/15/2027 .. | 09/15/2018. | MBS Paydown 2,465 2,465 608 0 0 03/15/2027.
212015 AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022 . | 08/16/2018. | Partial Call 385,000 .368,346 01....16,654 09/15/2022.
22547R  AA 2 |CREDITCORP 12.00 07/15/2018 .. | 07/15/2018. | MALUFItY........ovocvericricnccssissinis | v | 0002:2,000,000 | oo 2,000,000 | .......1,981,600 | ........760,000 | ....c.ccccoccc.0 | 1,240,000 07/15/2018.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 .| C]09/18/2018. | MBS Paydown...........cc.cocvveviriiiiniicnniiciins | e | e 62,500 | ............ 62,500 179 ..62,500 04/18/2028.
23242L  AB 9 | CWHEL 2006-F 2A1A SEQ FLT 7/15/2036. .. | 09/15/2018. | MBS Paydown 27,887 27,887 | ..........19,486 | .........23)647 | ..cccccceeennnl0 | o, (4,396) ..27,887 07/15/2036.
232456 AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36....... | .. | 08/25/2018. | Pass-Through Loss...........ccccccveunriniiiciinnncs 0 (267)] ... 0 12/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36....... | .. | 09/25/2018. | MBS PaydOown..........c.covvuriemrimrirnniinninnins | convissienissiinsinnns | cevivnnns 105,059 | .......... 105,059 | .ccovenees 79,790 | ... 69,066 | ....cccovvvnc. (V18 I 40,258 12/25/2046.
233046 AD 3 | DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45. .. | 08/20/2018. | MBS Paydown 6,250 6,250 6,250 6,250 0 0 02/20/2045.
233046 AH 4 |DNKN 2017-1AW A2Il ABS SNR 3.35 11/47.. .. | 08/20/2018. | MBS Paydown 7,500 7,500 7,496 0 0 11/20/2047.
24702N  AZ 3 |DELL TL B L+200 09/07/2023 .. | 07/31/2018. | Paydown 2,500 2,500 2,503 0 (0) 09/07/2023.
23359Z ZA 2 |DTV AMERICA 14% 06/22/2018. .. | 07/01/2018. | Prior Period Adjustment..............c.cccccovunneen. 0 .0 0 0 0 ......(42,805) | 06/22/2018.
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.. .. | 09/25/2018. | MBS Paydown 2,541 2,541 0 ...118 | 01/25/2027.
25150M  AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36. .. | 09/25/2018. | MBS Paydown 50,115 50,115 39,465 ..41,874 240 | 12/25/2036.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/203 .. | 09/25/2018. | MBS Paydown ..183,040 ..167,563 .167,004 .2,382 | 02/25/2037.
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037... .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinrinririnrinnens 0] 3,893 | (U [ 0 02/25/2037.
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35, .. | 09/25/2018. | MBS Paydown..........cc.covuneiiciiiiiiiiniiinnins | oeviesisniissinsinnis | oo 131,246 | .......... 131,246 | .......... 132,025 | ......... 124,874 04/25/2035.
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020. .. | 09/25/2018. | MBS Paydown 7,297 7,297 6,257 6,941 0 403 03/25/2020.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/3 .. | 09/25/2018. | MBS Paydown 8,829 8,829 8,817 5,834 0 289 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36... . | 09/25/2018. | Pass-Through LOSS...........cccccovrvnnrieriinrinnens 0 1,362 1,360 0 0 02/25/2036.
25264V AA 7 |DHAL 2015-1 AABS SNR 3.81 07/14/2028.... ... | C|09/14/2018. | MBS Paydown 57,497 57,497 0 175 07/14/2028.
25755T AG 5 |DPABS 2017-1A A2Il ABS SNR 3.082 07/47................ .. | 07/25/2018. | MBS Paydown 22,500 22,500 0 1 07/25/2047.
25755T AJ 9 |DPABS 2018-1A A2 ABS SSNR 4.116 07/48 .. | 07/25/2018. | MBS Paydown 2,500 2,500 0 0 07/25/2048.
25755T AK 6 |DPABS 2018-1A A2l ABS SNR 4.328 07/48.. ... | .. | 07/25/2018. | MBS Paydown 3,750 3,750 0 0 07/25/2048.
26208L AA 6 |HONK 2015-1A A2 ABS SNR 5.216 07/20/2045........... .. | 07/20/2018. | MBS Paydown 7,500 7,500 0 0 07/20/2045.
26208L AC 2 |HONK 2018-1A A2 ABS SNR 4.739 04/20/2048. .. | 07/20/2018. | MBS Paydown 2,500 2,500 0 0) 04/20/2048.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027. o |1 07/15/2018. | MBS PaydOown..........ccovririieiiriiiiiniisnins | ovivesissiississinnis | eviveens 199,543 | .......... 199,543 | .......... 199,541 0 1 04/15/2027.
26224H AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/27............ .. | 07/15/2018. | MBS Paydown 261,749 261,749 261,705 | ......... 261,710 0 12 | 0 |12 | 0 | 261,749 | ........ 0 04/15/2027.
26829C AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030 .. | 07/20/2018. | MBS Paydown 50,000 50,000 0 9 50,000 | ....... 0 04/22/2030.
26845# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019 o [ 07/15/2018. | PaYdOWN. ... | nniisniinnsisniees | i 49,049 | ............ 49,049 0 0 | o0 | 0 [0 | 49,049 | L 0 01/15/2019. | 1...........
26928B  AJ 8 |EW SCRIPPS TL B L+200 10/02/2024...............ccconecn. .. | 09/28/2018. | Paydown 1,000 1,000 0 2 | 0 |2 [0 | 1,000 0 10/02/2024. | 3FE......
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39 C|09/15/2018. | MBS Paydown 30,905 30,905 30,903 | ........... 30,904 0 0] e |0 0] 30,905 | 0 12/15/2039. | 1FE......
280333 ZZ 1 |DRBHOLDINGS TL L+575 10/06/2023 AR.... .1 09/28/2018. | Paydown 3,125 3,125 3,047 3,048 0 TT | 0 [l 77 |0 | 3,125 | 0 10/03/2023. | 2FE......
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28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025...................... .. | 07/01/2018. | MBS PaydOWN...........covriemiinriiriicinniiniis | v | v 17,308 | ..o 17,308 | ............ 17,39 | oo 17,308 0 0 0 0 | e (U I 17,308 | ........ 0 ... 0 0 595 |10/01/2025.
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025 .. | 07/01/2018. | MBS Paydown...........ccovveciiririiiniinninciins | esviesisiesississieens | e 16,321 | e 16,321 | oo 16,348 | ........... 16,321 0 0 0 0 [ 0 16,321 | ... (U (U1 N (U I 556 | 10/01/2025.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044 .. | .| 09/19/2018. | MBS Paydown 56,490 56,490 54,618 | ... 55,223 0 495 0 495 | ......... 0. 56,490 | ........ 0 .. 0 0 867 | 04/19/2044.
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045.............. .. | 09/19/2018. | MBS Paydown 337,408 | ......... 337,408 | ......... 334,101 | i 0 0 702 0 702 | ......... 0| o 337,403 | ....... (U [V AN 0 [ e 4,159 | 02/19/2045.
28618X AD 4 |ERL2016-1A A1 ABS SEQ SNR 3.968 03/46. .. | 09/19/2018. | MBS Paydown ...42,916 0 0 03/19/2046.
28851Q AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27... .. | 08/28/2018. | Distribution ,000,000 07/15/2027.
29267Y AK 8 |ENERGIZER TL B L+200 06/30/2022 .. | 07/02/2018. | Paydown 1,538 06/30/2022.
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037 .. | 09/25/2018. | MBS Paydown 226,924 226,924 04/25/2037.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042 .. | 09/15/2018. | MBS Paydown 32,530 32,530 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42.... .. 1 09/15/2018. | MBS Paydown...........ccovveeiiririiiniinniicins | e | v 15,000 | .cocvenee 15,000 11/15/2042.
315222 ZZ 5 |FERRARO FINE FOODS L+425 05/09/2024 AR .. | 09/28/2018. | Paydown 1,078 1,078 05/09/2024.
317579  AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26.... .. | 07/30/2018. | MBS Paydown 253,165 253,165 | . 253,165 | ... 07/30/2026.
32007U BX 6 |FIRST DATATL L+225 04/26/2024 .. | 09/19/2018. | CITIGROUP. ..600,375 ..600,000 601,500 | ..ooovrrininne 0 04/26/2024.
32027L AE 5 | FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036 .. | 09/25/2018. | MBS Paydown ..240,111 ..240,111 .220,149 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 .. | 09/25/2018. | MBS Paydown cernnn216,306 | .........216,305 | ..........201,569 | ......... 212,383 07/25/2036.
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35 .. | 09/25/2018. | MBS Paydown 262,739 262,739 | . .221,788 02/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35 .. | 08/25/2018. | Pass-Through Loss.. 0 (23)]. .0 11/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35... .. | 09/25/2018. | MBS Paydown 92,475 92,475 | ... 0,214 11/25/2035.
32113J CG 8 |FNLC 2005-4 A4 SEQ SNR FLT 02/25/2036 .. | 09/25/2018. | MBS Paydown 291,287 201,287 | .......... 249,141 | ... 266,509 02/25/2036.
33830 AA 3 |GUYS 2017-1A A2 ABS SNR 4.60 07/25/204 .. | 07/25/2018. | MBS Paydown 3,750 3,750 3,750 | .. 3,750 07/25/2047.
33830J AB 1 |GUYS 2017-1AW 1AW ABS SNR 3.6 07/25/2047.. .. | 07/25/2018. | MBS Paydown 7,500 7,500 TA50 | oo, 0 07/25/2047.
345222 ZZ 9 |FOUNDATION RISK TL L+475 11/10/2023 AR.. .. | 07/02/2018. | Paydown 855 855 | .o 833 833 11/10/2023.
35040U AA 9 |FFIN2017-1A A ABS SSNR 3.3 07/15/2033.. .. | 09/15/2018. | MBS Paydown 253,179 253,179 | . 253,143 | ........ 253,144 07/15/2033.
357666 ZZ 2 |FRONTLINE TECH L+650 09/15/2023 AR .. | 09/28/2018. | Paydown 2,613 2,613 2478 | .. 2,478 09/15/2023.
3568222 ZZ 3 |FRIEDRICH HOLDINGS L+700 02/07/2023 MD .. | 09/28/2018. | PAYAOWN........oocrvviiviriiriinsienisiisiniinsins | onsienisssissinnsinns | i 10,181 | oo 10,181 | oo 10,181 | oo 10,174 02/07/2023.
360444 ZZ 9 |FWRHOLDING CORP L+600 08/25/2023 AR... ... | .. | 09/28/2018. | Paydown 3,351 3,351 3,267 | .. 3,241 08/25/2023.
360555 ZZ 2 |FWRHOLDING CORP DD L+600 08/25/2023 AR........ .. | 09/28/2018. | Paydown 444 08/25/2025.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033.. .. | 09/25/2018. | MBS Paydown 30,488 04/25/2033.
361856 DX 2 | GMACM 2004-HES5 A5 SEQ CSTR 9/25/34.... v |- | 09/25/2018. | MBS PaydOWN.........ovvvuiiniiiriiniinninniniins | onviienissninnisniiinns | v 46,752 | ...........46,752 | ...........46,752 . . 09/25/2034.
36185M AJ 1 | GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/35........... .. | 09/25/2018. | MBS Paydown 23,432 23,432 | o 19,764 | ......... 19,849 | ... (U 1,601 | oo (U 1,601 | ......... 0| e 23,432 | ....... 0 07/25/2035.
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047 .. | 09/25/2018. | MBS Paydown 39,027 39,027 25,880 ..25,018 0 2,664 0 2,664 | ... 0 39,027 | ........ 0 03/25/2047.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036... .. | 09/25/2018. | MBS Paydown 324,938 324,938 | ......... 340,724 .305,300 | ..ooovviennenne (U S (24,789) | ............ (U (24,789)| ......... 0]......324,938 | ........ 0 02/25/2036.
362341 7S 2 | GSR2006-1F 4A1 SEQ SNR 5.50 02/25/2036............. .. | 09/25/2018. | Pass-Through LOSS.............ccccuwnnreinniiinnnins | v [ cevvinnniinnnienns0 | 38,242 | 0 |0 | 0 | 0 | 0 | 0 | 0 |0 | 0 02/25/2036.
362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035. .. | 09/25/2018. | MBS Paydown..........cccovvriiiniiiriiniiinninnins | evvinnieciinnicssinnns | verieeenens02,476 | 62,476 | 61,227 | 182,118 | 0 | 132 | 0 [ 132 [ 0] 62,476 | 0 06/25/2035.
36242D BZ 5 |GSR 2004-9 B1 MEZ FLT 08/25/2034 v |- [ 09/25/2018. | MBS Paydown.........c..couvvvimmveinniiinniiiinniinns | v | 41,819 | 141,819 | 40,617 | 40,600 | 0 | 17 | 0 17 |0 ] 41,819 | 0 08/25/2034.
36242D PG 2 |GSR2004-14 3A2 SEQ CSTR 12/25/2034................... .. | 08/25/2018. | MBS Paydown...........ccccuvmiiniiiriinciinninnins | onvinnieniinsiinninnss | wovsvieneenn 5088 | i 7,088 [ 16,959 | 6,921 | 0| i (348) | 0 | e (348) | 0 [ 7,068 | 0 12/25/2034.
36242D UQ 4 |GSR 2005-AR14A1 SEQ SSNR FLT 01/25/2035.. .. | 08/25/2018. | MBS Paydown............ccocuemmrivinniiinniinniiiins | ovnmesnneisnniiinsniees | covnnneeennnn0,499 | 106,499 | 16,320 | 6,314 | 0] (1,350 | 0 | (1,350) | 0 | 6,499 | L 0 01/25/2035.
36242D VY 6 |GSR 2005-AR14A2 MEZ FLT 01/25/2035 .1 08/25/2018. | MBS Paydown............cocvmvinrinniiineinsiieins | onvieriiseinnisniinns | cvvniiennenne808 | i858 | 815 | 815 | 0| et (318) | 0 | e (318) | 0 | 858 | 0 01/25/2035.
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36828Q QH 2 | GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045........... .1 09/10/2018. | MBS Paydown 91,755 91,755 87,169 | ........... 91,556 0 756 0 756 | ......... 0 3,540 | 11/10/2045.
370555 ZZ 0 |GEHL FOODS TL L+500 01/25/2024 AR...........ccccooucc. .. | 08/01/2018. | Paydown 3,125 3,125 3,034 0 91 0 91 | 0 01/25/2024.
375222 ZZ 2 |GLOBAL FRANCHISE GRP L+575 12/18/2019 AR...... .. | 09/28/2018. | Paydown 26,319 26,319 26,056 60 241 0 12/18/2019.
39678W AA 6 |GCSP 2005-1 ASEQ CSTR 9-25-34.........cccocvvricrinnce .. | 09/25/2018. | MBS Paydown 21,142 21,142 20,918 0 50 0 09/25/2034.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020... 09/15/2018. | Sinking Fund Redemption 95,267 95,267 95,652 ...95,407 0 (59) 0 12/15/2020.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020... 09/28/2018. | RW PRESSPRICH.........ccoovevirinriniinniiens | o | e 968,223 | .......... 953,914 | .......... 957,766 955311 | (V1 IR ((GR) ) I— 0 12/15/2020.
40423X AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23. .. | 09/25/2018. | MBS Paydown .213,918 213,918 .213,915 1 0 01/25/2023.
40423X AC 6 |NZES 2018-PLS1B ABS MEZ 3.588 01/25/23 .. | 09/25/2018. | MBS Paydown ..106,959 ..106,959 ..106,959 0) 0 01/25/2023.
40423X AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23. .. | 09/25/2018. | MBS Paydown 895,413 895,413 ..895,398 4 0 02/25/2023.
40423X AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23... .. | 09/25/2018. | MBS Paydown 263,357 263,357 263,355 1 0 1 02/25/2023.
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037. .. | 09/25/2018. | MBS Paydown 9,459 9,459 8,300 (815) [ 0 ...932 09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 .. | 09/25/2018. | MBS Paydown...........ccovveciiiiiiiiniinninnins | oeviesiiiesiissinsienns | v 12,331 | e 12,331 | o 10,611 2,742 0 2,742 09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinriinriiinrinnnn. (U I 47,480 | ............ 40,860 | ..coovvcienrcenn0 | o0 | 12,106 | ........... 0 [ 12,106 | ......... 0 09/25/2037.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/4 .. | 09/24/2018. | MBS Paydown 227,195 227,195 222,499 0 6,406 0 6,406 06/24/2049.
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034 .. 1 09/19/2018. | MBS PaydOWN..........couriemrierirriiciniiniis | v | s 42,499 | ............ 42,499 | .......... 42,312 0 81 0 81 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034... .. 1 09/19/2018. | MBS Paydown...........cocovvvciiiiiiiiniinninciins | v | i 64,176 | ............ 64,176 | ............ 65,057 ..65,466 | .....c.cccce00 | i (1,009) .0 (1,009) | ......... 0 08/19/2034.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46. .. | 09/19/2018. | MBS Paydown 359,748 359,748 282,112 278,729 0] 1,13 .0 J13 09/19/2046.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46.... .. | 09/19/2018. | Pass-Through LOSS...........cccccvvinrinriiieninnns (U 11,925 | oo 9,351 | oo 0 0 0 0 09/19/2046.
41162N  AC 1 |HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47. .. | 09/19/2018. | MBS PaydOWN..........courveciiiieriincineinnins | onvisssenisnssnsinnis | oevireees 246,334 | .......... 246,334 | ......... 196,512 0 8,942 0 01/25/2047.
415333 ZZ 9 |HARVEY TOOLS TL L+475 10/12/2024 AR... .. | 09/28/2018. | Paydown 4,933 4,933 4,835 18 51 0 10/12/2024.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028. .. | 09/25/2018. | MBS PaydOWN..........ccourieciiniiieriiniinninins | onvisssienisscensinnis | oeviveees 304,512 | .......... 304,512 | .......... 302,932 0 612 0 12/26/2028.
43710M  AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037 .. | 09/25/2018. | MBS Paydown 6,699 .0 ....6,699 02/25/2037.
43739E AP 2 |HMBT 2005-1 A1 SEQ SSNR FLT 03/25/203 .. | 09/25/2018. | MBS Paydown 69,823 0 ..69,823 03/25/2035.
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036 .. | 09/25/2018. | MBS Paydown..........cc.covvreiiciiiriiiiiniiinnins | e | e 115,530 0 12/25/2036.
44903L AD 1 |HYGIENA TL L+400 04/30/2024 AR .. | 09/28/2018. | Paydown 430 0 T 0 04/30/2024.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035 .. | .. | 09/25/2018. | MBS Paydown 21,417 0 44)| ......... 0 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035...........cccocvvvennces .. | 09/25/2018. | MBS Paydown 36,315 | ..........36,315 | ..........18,094 | ............2,980 | o0 | e 13161 | i 0 [ 13,161 | ........ 0 08/25/2035.
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. | 09/25/2018. | Pass-Through LOSS...........cccccvvinriniiiieninnns 0 0 0 0| e 0 08/25/2035.
45257E  AB 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037 oo [ [ 09/25/2018. | MBS Paydown...........cccvvvuvininiiinrinniinnns [ s | i 815,060 0 65,161 0 65,161 | ......... 0 02/25/2037.
455222 ZZ 5 |IMPACT SALES TL L+650 06/27/2023 MD...........cc.c.... .. | 09/28/2018. | Paydown 4,951 0 (87) 0 (747 (U A 4,951 | ... 0 06/27/2023.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35 .. | 08/25/2018. | Pass-Through LOSS...........ccccervieirniiierinnens 0 0 0 0 0 [ 0 | vrvrreeene(62) | o 0 02/25/2035.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35 ... | .. | 09/25/2018. | MBS Paydown 32,649 | .......32,649 | .........24,258 | .......23,949 | ... (U S (1,377) | covoen: 0 [ (1,377) | covennd 0] 32,649 | ..o 0 02/25/2035.
45660L LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35............ .. [ 09/25/2018. | MBS Paydown.........c..vrveurieiriiiniiinniiins | oneeiisseiisniinniies | v 45752 | ...........45,752 | ...........40,338 | ..........38,163 | .....c........... (VN I (680) | ...c...nc (U (680) | ......... 0. 45,752 | ... 0 06/25/2035.
45660L LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35 .. | 09/25/2018. | Pass-Through LOSS...........cccccvvinriniiiieninnns 0 0 0 0 0 [ 0 [ oo (21) | 0 06/25/2035.
45660L LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035 .. [ 09/25/2018. | MBS Paydown...........vrveimiiiriiiriiinniiins | cvnmeisseiisniisnniies | v, 11,250 | oo 11,250 9,467 9,267 [V S (7,131) | covns (U IO (TA31) ] ..o 0. 11,250 0 06/25/2035.
45660N X9 1 | INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34............. .. | 09/25/2018. | MBS Paydown 53,606 | ............ 53,606 | ............ 43,957 0 6,495 0 6,495 | ....... (U I 53,606 | ........ 0 10/25/2034.
46184# AA 5 |INVISION DIV LIBOR+900 6/30/2020 - [ 07/02/2018. | PaYdOWN. ... | onnsisniisniisniies | i, 18,750 | covevvrees 18,750 | .ocvvveee 18,563 0 (0) 0 (O] i 0 18,750 | ....... 0 06/30/2020. | 4...........
46185) AA 6 |IHSFR2018-SFR1 A ABS SNR FLT 03/17/2037.......... | .. | 07/17/2018. | MBS Paydown 3,774 3,774 3,775 0 0 0 (U I 0 LT 0 03/17/2037. | 1FE......
46590B AA 2 |JPTEP 2011-1 ASEQCSTR06/17/41.........occvvvvnens .| 09/17/2018. | MBS Paydown 206,529 206,529 206,529 0 0 0 0 | e 0 206,529 | ........ 0 06/17/2041. | 1FE......
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46619X AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70.............. .. | 09/15/2018. | MBS Paydown 51,790 51,790 51,745 | ... 51,747 0 7 0 VA — 0| 51,790 | oo (U O (U I 0| e 1,415 | 03/17/2070.
466247 UG 6 |JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035 .. | 09/25/2018. | MBS Paydown 35,645 35,645 34,844 0 (38) 0 (38) | e 0 .....35,645 | ... (U (U1 N (U I 889 |08/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 oo | .| 09/25/2018. | MBS Paydown............covvurirrciriniiniiinniens | cevvseississiiinsinnins | ovvienniens 14,568 | ........... 14,568 | ............ 14,007 | ............9,648 | oo 0 e (3,289) | oo (U0 (3,289) | ......... 0| . 14,568 | ... 0 ... 0 0 580 | 12/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35............. .. | 09/25/2018. | Pass-Through LoSS............cccocvcmnrirerriinninns 0 600 | .o 584 0 0 0 0| e 0 | e (14) | 0 14 14 0 [ 12/25/2035.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36... .. | 09/25/2018. | MBS Paydown 25,715 25,715 25704 | ... 18,258 | oo, 0 e (2,108) | ............ (U (2,108) | ......... 0 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36... .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinerniiieninnns 0 29,219 29,319 0 0 0 0 [ 0 03/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.. .. | 07/26/2018. | Distribution 4,552 0 0 0 0 05/25/2036.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.. .. | 08/30/2018. | Distribution 0 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.. .. | 09/30/2018. | Book Value Adjustment 0 [ o0 {0 |0 | 0] e 18,954 | .......... 0 [ 18,954 05/25/2036.
46630J AE 9 | JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049, .. 1 09/15/2018. | MBS PaydOown...........coovivciiriiiiiniinnisciins | e | v 49,325 0 510 0 510 01/15/2049.
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37. .. | 09/25/2018. | MBS Paydown 3,601 0 474 0 474 04/25/2037.
46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49.................. .. | 09/15/2018. | MBS Paydown 29,010 29,010 | ...........29,146 | ..........29,083 | ...cccoooinirnnl (U I (R ] — LU (146) 06/15/2049.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37......... .. | 09/27/2018. | MBS Paydown ....73,109 ...73,109 0 8,925 0 8,925 07/27/2037.
46633A AA 3 | JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37. .. | 09/26/2018. | MBS Paydown v 105,233 ... 105,233 | ..........80,635 | ..........86,868 | .0 | e 11,741 L0 ....105,233 03/26/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE...... .. | 09/26/2018. | MBS Paydown 350,317 350,317 0 0 0 350,317 11/26/2036.
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.. .. | 09/26/2018. | MBS Paydown 88,538 88,538 0 0 0 0 04/26/2035.
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.. .. | 09/26/2018. | Pass-Through Loss.. 0 ..(14,821) | . 0 0 0 0 0 .(15,293)] .. 04/26/2035.
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.. .. | 09/30/2018. | Book Value Adjustment 20 . 0| 0 | e 88,538 | ............ (U I 88,538 88,538 04/26/2035.
46637U 5 |JPTEP 2012-3 APT 3.0 10/27/2042... .. | 09/27/2018. | MBS Paydown R R v B4B,AT8 | L 650,177 0 9,736 0 9,736 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42.. .. | 09/17/2018. | MBS Paydown .100,499 0 103 0 103 09/17/2042.
46639A 7 |JPTEP 2012-5 A PT 2.50 12/27/2042 .. | 09/27/2018. | MBS Paydown ...31,508 0 132 0 132 12/27/2042.
46645A AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE.. .. | 09/25/2018. | MBS Paydown .387,686 0 8,208 0 8,208 06/26/2047.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.. .. | 08/25/2018. | MBS Paydown............ccocvcmmrieinniiinniiiinniinns | v | v 14,463 | 114,463 | 013,668 | 10,781 | 0| (7,495) 0 (7,495) | .. 06/25/2047.
472321 AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035 .. | 09/26/2018. | MBS Paydown 0 5,195 0 5,195 . . 10/25/2035.
472321 AG 3 |JMAC 2008-R2 1A3 MEZ CSTR 10/25/35 .. | 09/26/2018. | Pass-Through LOSS...........ccccovriinrinriinrinnnns 0 (20) 0 (P20) ) 0 0 ... 0. 0 0 0 | 10/25/2035.
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE oo |- 1 09/21/2018. | MBS Paydown..........ccccvvuriveiiiiiriisiisnins | oviiseiesiissiinsinnns | eeeenn.06,959 | 1100000..66,959 | ...........55,385 | .........59,750 | ....occoouuuee. (V10 IO 4973 | . 0 | s 4973 | ... 0| e 66,959 | ........ (O [V 0| e 1,792 | 06/21/2037.
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE.......... .. | 09/21/2018. | Pass-Through LOSS...........ccccovrinnririinrinnnes 0 0 0 0 | e 0 T 0 (7) (7) 0 |06/21/2037.
47232D  AA 0 |JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37 .. | 09/26/2018. | MBS Paydown..........cccccuniviniinriiniicssicnnins | evvivsniesiinsiinsinnns | eeneennni9,136 | 000000.45,136 | ..........45,136 | ......... 42,815 | e, 0 . (4,073) | ...ccoenu 0 | i (4,073) | ......... 0. 45,136 | ... (U (V1 N 0 | 749 | 04/26/2037.
47232D  AE 2 | JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37 w.r | .. | 09/26/2018. | Pass-Through LOSS..........ccccoevvmririvinniiniinns 0 96,989 0 (1) 0 ()] e 0 | o0 | 0 ... 0 0 0 | 04/26/2037.
47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36.......... .. | 09/26/2018. | MBS Paydown 7,947 7,947 0 21 0 21 | 0 [ oo T947 | LU O (U AN (U [P 334 |09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. .. | 09/26/2018. | Pass-Through LoSS............cccccommriinrriinnniens 0 2,384 0 0 0 0 | . 0 0 [ 0 ... 0 0 0 | 09/26/2036.
47232D AU 6 | JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36............ | .. | 09/26/2018. | MBS Paydown 58,733 58,733 | ..........55,686 | .........57,253 | .....cccceneenncd (U S (1,146) | .......c.... 0 [ (1,146) | ......... 0| s 58,733 | ....... (O (U1 N 0| e 1,848 | 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36............ .. | 09/26/2018. | Pass-Through LoSS............cccccocmnriiiniianneens (U I 16,778 0 43 0 43 | ... (U IR (175)| ........ (O I 75 | i 175 | o 0 |09/26/2036.
47232D BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36.. .. | 09/26/2018. | MBS Paydown 26,031 26,031 0 2,001 0 2,001 | ...c..... (U I 26,031 | ........ (U O (U AN (U [P 372 | 09/26/2036.
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36............ | .. | 09/26/2018. | Pass-Through LOSS..........ccccccouruvisriinniiannns 0 7,759 0 0 0 0 | e 0 0 [ . 0 ... 0 0 0 |09/26/2036.
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36.......... .. | 09/21/2018. | MBS Paydown 92,669 92,669 | ............ 92,669 | ........... 75,892 | oo 0| e 15,708 | ........... 0 [ 15,708 | ......... (U I 92,669 | ........ (O [V 0. 2,108 | 05/21/2036.
47232D CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36........ .. [ 08/26/2018. | MBS Paydown...........ovrvvirieiiriiinniiinniiins | ovnmeissiiisnsissniies | i 15179 | e 15,179 13,404 | ... 12,760 | ..oooovneecnnd (V8 I, 1,609 | ........... (U I 1,609 | ......... (U I 15,179 | ........ 0 ... 0 0 576 | 12/26/2036.
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36........ .. | 09/26/2018. | Pass-Through LOSS...........cccccvrinrinririeninns 0 1,874 96 (66) 0 30 | e 0 (5,941) | ...... (O I 5941 | . 5,941 | . 0 | 12/26/2036.




Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

SCHEDULE D - PART 4

€1°'6030

2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 18 20 21 22
1 12 13
Current
Year's
Other- Foreign
Than- Exchan
F Temporar ge Bond NAIC
0 y Gain Interest / Designa
r Unrealized Current Impairme (Loss) Stock Stated tion or
i Prior Year Valuation Year's nt on Realized Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted | Increase | (Amortization)| Recogniz Dispos | Gain (Loss) Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | /Accretion ed al | on Disposal During Year Date (a)
47232D CW JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47 . [ 09/26/2018. | MBS PaYAOWN.........oucvumrerririercerieinerienins | oeeerneesensssesserinnns | eveerenens 74,519 | ............ 74519 | e, 74519 | .. 74,450 0 4 0 04/26/2047. | 1FM.....
47232D CY 6 | JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47... .. | 09/26/2018. | Pass-Through Loss.. 0 ...48,779 0 (62) 0 04/26/2047. | 1FM.....
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37... .. | 09/26/2018. | MBS PaYAOWN.........ovveuverrererercerinienirieiins | oevereeesensnsenerinens | cneesenens 12,534 | ...........12,534 0 440 0 06/26/2037. | 1FM.....
47232D DE 9 |JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37 .. | 09/26/2018. | MBS Paydown 20,171 20,171 0 3,667 0 08/26/2037. | 1FM.....
47232D DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37... .. | 09/26/2018. | Pass-Through Loss.. 0 (G I— (1 T 0 0) 0 08/26/2037. | 1FM.....
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35... .. | 09/26/2018. | MBS Paydown..........ccvvveeiiciinriiiiniinnins | oevieriesiisesinsinnns | oo 163,109 | .......... 163,109 | .........100,093 | ........141,801 | ..cccoivirnnn 0| oo 10,736 | ...ccvenue 0 09/26/2035. | 1FM.....
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35... .. | 09/26/2018. | Pass-Through Loss.. 0 2,543 0 36 0 09/26/2035. | 1FM.....
47232D FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36.. .. | 09/26/2018. | MBS Paydown 23,009 23,009 0 865 0 12/26/2036. | 1FM.....
47232D FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37... .. | 09/26/2018. | MBS PaYAOWN........ouvveurirrirrereerinienirieiins | oeeerneesensssensesinens | cneesenens 13,527 | v 13,527 0 216 0 06/26/2037. | 1FM.....
47232Q AA 1 | JMAC 2009-R2 1A SEQ CSTR 11-37 RE .. | 09/26/2018. | MBS Paydown ...16,078 16,078 | 15,626 | 14721 | (V1 I (G1T5) ) p— 0 11/26/2037. [ 1FM.....
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. .. | 09/26/2018. | MBS Paydown ...15,758 | ............15,758 0 67 0 02/26/2037. | 1FM.....
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37.. .. | 09/26/2018. | Pass-Through Loss.. 0 4,539 0 0 0 02/26/2037. | 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.. .. | 09/26/2018. | MBS PaYdOWN.........ovveuvererirririeiininniieiins | oerimeesensssinneiinens | oneeeenens 11,820 | oo 11,820 0 47 0 02/26/2037. | 1FM.....
47232V AJ 1 |JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37.. .. | 09/26/2018. | Pass-Through Loss.. 0 3,405 0 (25) 0 02/26/2037. | 1FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. .. | 08/26/2018. | MBS PaYAOWN.........ovveurerrirrereeriniennrieiins | oeeerneesensnsennesinens | eneennenens 46,007 | ..oocoovnnn 46,007 | .o 42,199 | 41,282 | [V 17,520 | .cooevenen 0 09/26/2035. | 1FM.....
47232V AX 0 |JMAC 2009-R4 5A2 SUB SSUP CSTR 09/26/35... .. | 09/26/2018. | MBS Paydown 35,834 35,834 0 6,963 0 09/26/2035. | 1FM.....
47232V AZ 5 |JMAC 2009-R4 5A4 SUB SSUP CSTR 09/26/35. .. | 09/26/2018. | Pass-Through Loss.. 0 4,234 0 5 0 09/26/2035. | 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36... .. | 09/26/2018. | MBS Paydown 57,620 57,620 | oo 87,199 | 50,119 | i 0 [ e (1,321) | oo 0 11/26/2036. | 1FM.....
47232V BL 5 |JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36... .. | 09/26/2018. | Pass-Through Loss.. 0 7,661 0 11/26/2036. | 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36.. .. | 07/26/2018. | MBS Paydown 5,328 5,328 0 11/26/2036. | 1FM.....
47232V BN 1 |JMAC 2009-R4 8A2 SUB SSUP 5.50 11/26/36.. .. | 09/26/2018. | MBS PaYAOWN........oovveurirrirrereerininirineiins | oeeireeesenssnsessesinens | eneesenens 14,945 | ........... 14,945 0 11/26/2036. | 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36 .. | 09/26/2018. | Pass-Through Loss.. 0 2,696 0 11/26/2036. | 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 .. | 09/26/2018. | MBS Paydown 20,291 20,291 .0 11/26/2037. [ 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37... .. | 09/26/2018. | Pass-Through Loss.. 0 319 0 0 0 11/26/2037. [ 1FM.....
47232V CB 6 |JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36.... .. | 09/26/2018. | MBS PaYdOWN..........vveuverrirririeiininniineiins | oeriesesenissineiiens | coneeenenens 19,537 | v 19,537 | covevrrenes 19,537 0 12 0 07/26/2036. | 1FM.....
47232V CD 2 |JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36........... | .. | 09/26/2018. | Pass-Through Loss.. 0 2,075 1,604 0 (0) 0 07/26/2036. | 1FM.....
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37........... .. | 09/26/2018. | MBS Paydown 27,685 27,685 27,685 0 54 0 04/26/2037. | 1FM.....
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.... .. | 09/26/2018. | MBS PaYAOWN........ouvumienrerrereireniseiseiins | oeriseessessssensessens | eneesneens 11,225 | s 11,225 11,225 0 18 0 04/26/2036. | 1FM.....
47232V DU 3 |JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36........... | .. | 09/26/2018. | Pass-Through Loss.. 0 3,117 0 3) 0 04/26/2036. | 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.......... .. | 09/26/2018. | MBS PAYAOWN........ouvumrenrererireersniseisneiins | oeseseessensnsensensens | eneesneens 18,151 | oo 18,151 0 11 0 03/26/2036. | 1FM.....
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36.... .. | 09/26/2018. | Pass-Through Loss.. 0 A 0 0 0 03/26/2036. | 1FM.....
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37........... | .. | 09/26/2018. | MBS Paydown 20,160 20,160 0 15 0 03/26/2037. | 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.......... .. | 09/26/2018. | Pass-Through Loss.. (V1 12,094 0 (16) 0 03/26/2037. | 1FM.....
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37.... .. | 09/26/2018. | MBS Paydown 31,679 31,679 0 29 0 04/26/2037. | 1FM.....
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37........... | .. | 09/26/2018. | Pass-Through Loss.. 0 7,125 0 (40) 0 04/26/2037. | 1FM.....
47232V EY 4 |JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36............ .. | 09/26/2018. | MBS Paydown 38,408 38,408 0 60 0 02/26/2036. | 1FM.....
47232V FA 5 |JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36.... .. | 09/26/2018. | Pass-Through Loss.. 0 7,385 0 3) 0 02/26/2036. | 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36 .| 09/26/2018. | MBS Paydown 6,419 6,419 0 387 0 01/26/2036. | 1FM.....
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47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36............ .. | 09/26/2018. | Pass-Through LOSS...........cccccovrunninrirncinnens 0 3,634 3,525 | o0 | e (1 (VAL | E— (N (219) | ......... (010 I 0 f...... 0 .. 0 0 0 |01/26/2036.
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47. .. | 09/26/2018. | MBS Paydown 92,317 92,317 38,176 | ..........56,369 | ...cccocernnnc 0| oo 13,783 | .o (U I 13,783 | ........ 0 01/26/2047.
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36.. ... | .. | 09/26/2018. | MBS Paydown 27,658 27,658 24,862 0 2,008 0 2,008 | ......... 0 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36............ .. | 09/26/2018. | Pass-Through LOss...........cccccvriniiniiiicninnns 0 1,201 0 11 0 M 0 02/26/2036.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47 .. | 08/01/2018. | Pass-Through LOSS............cccouriimriniinrinnies | convierineirincissiinis | i (13,961) | ..ooovvvrri 0. 0 0 0 0 | e 0 01/26/2047.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47 .. | 08/26/2018. | Pass-Through Loss.. 0 (1,150) | . 0 0 0 0 [ 0 01/26/2047.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47 .. | 09/26/2018. | Pass-Through LOSS...........ccccovvinninrirncinnens 0 [ oo 14512 | 728 | 0 [ 0] e 14,256 01/26/2047.
47421M  AE 3 |JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 .. | 09/27/2018. | Distribution 2,000,000 | ....... 2,000,000 | ....... 2,005,205 0 0 07/20/2027.
47760Q AA 1 |JIMMY 2017-1A A2| ABS SNR 3.61 07/30/47.... .. | 07/30/2018. | MBS Paydown 8,905 8,905 8,889 0 0 07/30/2047.
48244X AA 0 |KDAC 2017-1A A ABS SSNR 4.212 12/15/2042. .. | 09/15/2018. | MBS Paydown..........cccovveriiciiriiiiiniiiniins | o | e 190,311 | oo 190,311 | oo 190,304 | ......... 190,304 0 4 12/15/2042.
48250W  AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028.. .. | 08/23/2018. | Distribution ,000,000 2,000,000 2,000,000 | ... 2,000,115 0 (14) +rrr..2,000,101 07/15/2028.
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026. .. | 08/15/2018. | MBS Paydown 1,120,062 0 810 | o0 [ 810 [0 | i 1,120,062 05/15/2026.
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29 .. | 07/25/2018. | MBS Paydown 7,038 0 ...7,038 07/25/2029.
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042 .. | 09/15/2018. | MBS Paydown ....62,500 0 ..62,500 01/15/2042.
525198 AD 5 |LABMH 2001-B A4 SEQ 5.27 9/15/18 .. | 09/15/2018. | MBS Paydown 65,057 09/15/2018.
52520M  BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035 .. | 09/25/2018. | MBS Paydown 29,603 12/25/2035.
52521R  AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037. .. | 09/25/2018. | MBS Paydown 31,199 31,199 06/25/2037.
52521R  AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037 .. | 09/25/2018. | Pass-Through LOSS...........cccccurineiniiiieninnns 0 (2,407) 06/25/2037.
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46.. .. | 09/25/2018. | MBS PaydOWN..........ccourieriiniiieriniisniniens | v | oo 454,106 .360,527 | ..o 0 v 19,988 11/25/2046.
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46.. .. | 09/25/2018. | Pass-Through Loss.. 0 .0 0 0 11/25/2046.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .. | 08/25/2018. | Pass-Through Loss.. 0 .0 0 0 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .. | 09/25/2018. | MBS Paydown 8,663 9,072 0 908 01/25/2037.
532621 AS 8 |LROCK 2014-2A B2R CLO MEZ 3.6472 04/2 .. [ 07/18/2018. | MBS Paydown............ccocvcmnrieinmieinniiinniiins | ovnrvissnissniiinnniens | 023,000,000 | ......3,000,000 | ....... 3,000,000 | ...... 3,000,000 0 0 04/18/2026.
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034 .. | 09/25/2018. | MBS Paydown 6,985 6,918 0 65 02/25/2034.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045. .. | 09/15/2018. | MBS Paydown 487,699 | ........ 488,387 0 920 01/15/2045.
55312T AF 0 |MLCFC 2007-6 AM MEZ 5.526 03/12/2051 ... |..| 09/12/2018. | MBS Paydown 445154 | ... 441648 | ............... (V1 I (428) 03/12/2051.
56576L AN 9 |MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27........ .. | 09/18/2018. | Distribution 07/18/2027. | 1Z........
576433 GM 2 |MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033.. .. | 09/25/2018. | MBS Paydown 12/25/2033. [ 1FM.....
576433 XA 9 | MARM 2005-1 3A1 PT SNR FLT 02/25/2035 ...|..| 09/25/2018. | MBS Paydown 02/25/2035. | 1FM.....
576434 UH 5 |MALT 2004-9 A6 NAS STP 08/25/2034.............cccccuuueue .. | 09/25/2018. | MBS Paydown 08/25/2034. | 1FM.....
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035 .. | 09/25/2018. | MBS Paydown 11/25/2035. [ 1FM.....
58943P AN 2 |MEREDITH CORP TL B L+300 01/18/2025.... ... | .| 09/28/2018. | Paydown 01/18/2025. | 3FE......
59020U ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035............ .. | 09/25/2018. | MBS Paydown 08/25/2035. | 1FM.....
59111R AA 0 |METAL 2017-1 A ABS SSNR 4.581 10/15/2042 .. | 09/15/2018. | MBS Paydown 10/15/2042. | 1FE......
600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022 AR. .. | 09/28/2018. | Paydown 12/02/2022. | 3FE......
600333 ZZ 4 |MINISTRY BRANDS TL L+500 12/02/2022 AR............ .. | 09/28/2018. | Paydown 12/02/2022. | 3FE......
605024 AN 8 |MISSION BROADCASTING B2 L+250 01/17/2024....... .. | 07/02/2018. | Paydown 01/17/2024. | 3FE......
605024 AN 8 |MISSION BROADCASTING B2 L+250 01/17/2024....... .. | 09/10/2018. | WELLS FARGO BROKERAGE SERVICES.. |.......cccocoouviinnnnen. 01/17/2024. | 3FE......
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61506U AB 0 |MONTREIGN CASINO TL B L+825 01/24/2023........... .. | 09/28/2018. | Paydown 4,010 4,010 3,609 0 0 8 0 L — 0| oo d,010 | oo 0. 0 0 0 |01/24/2023.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE. .. | 09/25/2018. | MBS Paydown..........cc.cvvueiiciiriiiiiniiniins | o | e 475,464 | ..........475,464 422,004 | ... 438,181 | oo 0| oo 19,903 | ............ (U I 19,903 | ........ 0 12/26/2046.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE. ... | .- | 09/25/2018. | Pass-Through LOSS...........ccccvvrinnicrirncinnns 0f.....10720......10,011 0. 0. ....9,700 12/26/2046.
617432 ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23......... .. | 09/28/2018. | PaYdOWN........oouvviiiriciisiciissisnieiis | e | v 1,585,161 | ....... 1,585,161 | ....... 1,582,574 | oo 0 8,357 | ... 0. 1,585,161 10/30/2023.
61748H QJ 3 |MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035.... .. | 09/25/2018. | MBS Paydown 25,591 25,591 23,640 | .ooooneee 24,409 361 | ......... 0 11/25/2035.
61749L BM 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.. .. | 09/25/2018. | MBS Paydown 1,349 1,349 1,048 637 (2,902) | ......... 0 06/25/2036.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .. | 09/25/2018. | MBS Paydown 99,646 99,646 85,363 44,411 1,835 10/25/2046.
61751M AU 8 |MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047 .. | 09/25/2018. | MBS Paydown 143513 | .........143,513 ..130,732 .126,510 1,787 07/25/2047.
61758M AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.. .. | 09/26/2018. | MBS Paydown 97,625 97,625 | ........101,376 | ..........95,977 (2,470) 04/26/2036.
62405Q AG 8 |MHAWK 2013-1AB2 CLO 3.612 01/20/2024. .. | 07/20/2018. | MBS Paydown.............cocvueiiriiiiniinnicciins | oeviesiiissississiinns | cvviens 2,000,000 | ....... 2,000,000 | ....... 1,998,000 | ...... 1,999,301 699 | ... 0 01/20/2024.
62405T AA 5 |MHAWK 2013-2A A1 CLO FLT 07/22/2024 .. | 07/20/2018. | MBS Paydown ,400,664 ,400,664 /409,579 | . .0 0 ......1,409,560 07/22/2024.
62405T AE 7 |MHAWK 2013-2A B CLO FLT 07/22/2024 .. | 07/20/2018. | MBS Paydown...........c.coevveiiriiiiniinniiciins | oevieciiisnissinciinns | v 3,000,000 | ....... 3,000,000 | ....... 2,925,000 | ...... 2,966,588 33,412 | .0 | 3,000,000 07/22/2024.
62946A AC 8 |NPRL2017-1A A1 ABS SSNR 3.372 10/21/47.... .. | 09/20/2018. | MBS Paydown 86,719 86,719 86,718 ...86,718 0 0 0 0 | e 0 86,719 10/21/2047.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028... .. | 09/15/2018. | MBS Paydown 278,948 | .........278,948 ..278,846 .278,898 0 12/15/2028.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36.. .. | 09/25/2018. | MBS Paydown 25,623 25,623 L1005 | 0 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36.. .. | 09/25/2018. | MBS Paydown...........ccovveciiiiriiiniinninciins | e | v 10,249 | ..cccoenee 10,249 4441 0 10/25/2036.
64829T AA 9 |NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23.. .. | 09/25/2018. | MBS Paydown 88,460 88,460 0 05/25/2023.
64829T AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023. .. | 09/25/2018. | MBS Paydown..........cccvvuriiciiniiiiiiniiisiins | e | e 147433 | .......... 147,433 | .......... 147,421 0 05/25/2023.
64829T AH 4 |NZES 2018-FNT2 A ABS SSNR 3.79 07/25/54.. .. | 09/25/2018. | MBS Paydown 62,393 62,393 | ............ 62,375 0 07/25/2054.
64829T AJ 0 |NZES 2018-FNT2 B ABS SNR 4.09 07/25/2054. .. | 09/25/2018. | MBS Paydown 55,779 55,779 55,771 0 07/25/2054.
651577 AE 8 |NMRK 2013-1A A3 CLO 2.43 06/02/2025 ...|.. | 07/17/2018. | Distribution 634,601 634,601 | .......... 626,034 0 06/02/2025.
65336R AR 9 |NEXSTAR BROADCAST TL B2 L+250 01/17/2024...... | .. | 09/04/2018. | Paydown ...65,571 ...65,571 ....65,899 .0 01/17/2024.
65336R AR 9 |NEXSTAR BROADCAST TL B2 L+250 01/17/2024 .. | 09/10/2018. | WELLS FARGO BROKERAGE SERVICES.. ..796,421 ..793,446 797,413 0 0 01/17/2024.
65535V MJ 4 |NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/2035......... .. | 09/25/2018. | MBS Paydown 23,906 23,906 .0 ..1,890 .0 07/25/2035.
65535V NL 8 |NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035 .. | 09/25/2018. | MBS Paydown 0 69,205 0 69,205 | ........ 0 08/25/2035.
65536H BW 7 |NHELI2006-FM12A3 SEQ SNR FLT 11/25/35 ... | .. | 09/25/2018. | MBS Paydown 0 0 0 0 [ 0 11/25/2035.
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047............covconnneee .. | 09/25/2018. | MBS Paydown 0 168 0 168 | ........ 0 03/25/2047.
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 .. | 09/25/2018. | Pass-Through LOSS...........cccccvvinriniiiieninnns 0 0 0 0 [ 0 03/25/2047.
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE .. | .. | 09/26/2018. | MBS Paydown 69,524 | ........... 69,524 cereeeenn81,359 | 0 ] o 7,602 | ..coooennnd 0 [ 7,602 | ... 0 12/26/2036.
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE............. .. | 09/26/2018. | Pass-Through LOSS...........cccccvrinriniiiieninnns (U I (10,464) | ..o (U 0 0 0 0 0| e 0 12/26/2036.
660222 ZZ 6 |NSM INSURANCE DDTL L+450 05/04/2024 AR .. | 09/28/2018. | Paydown 784 784 0 8 0 8 | 0 05/04/2024.
660555 ZZ 9 |NSM INSURANCE TL L+450 05/04/2024 AR .. | .. | 09/28/2018. | Paydown 1,530 1,530 0 31 0 31 | 0 05/04/2024.
661222 ZZ 5 |NSM SUB HOLDINGS DDTL L+450 10/03/22 AR........ .. | 09/28/2018. | Paydown 13 13 0 0 0 0| e 0 | e 13 | 0 ... 0 0 0 | 10/03/2022.
661555 ZZ 8 |NSM SUB HOLDINGS TL L+450 10/03/2022 AR......... .. | 09/28/2018. | Paydown 289 289 0 5 0 5 | o 0 [ 289 | e (U O (U AN (U 7 | 10/03/2022.
67087T DE 8 |OAK2002-A A3 ABS SEQ6.03 05/15/24..................... .. [ 09/15/2018. | MBS PaydOown...........vriviriiiriiiniiinniiins | vnmeisseiisniissniies | v, 17129 | e 17,129 | ... 17,128 | ... 6,148 | 0 AT 0 1478 0. LA7129 0 ... 0 0 682 | 05/15/2024.
67103Q AY 3 |OFSBS 2013-5A A2FR CLO MEZ 3.415 04/25............ .. | 07/17/2018. | MBS Paydown..........ccovrveieniiriiniiniinnins | v | oeviveens 319,578 | .......... 319,578 | ......... 319,578 | ........ 318,947 | o0 | 301 | 0 [ 301 | [V I 319,578 | ........ (O [V 0. 8,185 | 04/17/2025.
67104C AB 3 |OAKC 2013-8A B CLO MEZ FLT 04/20/2025 .. [ 07/20/2018. | MBS Paydown............coovvvirieiriiinriinniiiins | e | cvveees 2,000,000 | ....... 2,000,000 | ....... 2,000,800 | ...... 2,000,637 | oovvvvviriesn0 | iieicnn(B37) [ 0| i (637) | 0. 2,000,000 | ........ 0 ... 0 0 52,595 | 04/20/2025.
67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26.. . 1 09/06/2018. | DIStrBULION...........cvvuiviriiriicissisiiniiecins | | i 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ...... 1,000,315 | o0 | iieieecs(192) | 0 | i (192) | 0] ... 1,000,123 | ........ (U (123) ] oo (123)] ....... 23,349 | 10/20/2026. [ 1Z........
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67107K AT 3 |OCP 2014-7A A2BR CLO MEZ 3.29 10/20/2026.......... .. | 09/06/2018. | DIStrDULION...........cvonieiiriiriieissisiniiens | v | v 400,000 | .......... 400,000 | .......... 400,000 | ......... 400,203 | ................. (V1 I (365) | veovvvrnes (U (365) | ......... [V I 399,837 | ........ 0 | 163 | o163 | 11,552 | 10/20/2026. | 1Z........
67108B AU 9 |OZLMF 2012-2A A2BR CLO MEZ 3.24 10/30/27... .. | 08/29/2018. | DIStrDULION...........coeuivicriiriciinsisniciieciens | e | v 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ...... 1,500,063 0 136 0 136 | ......... 0. 1,500,199 | ........ 0 | ooeeee(199) | v (199) | . 40,365 | 10/30/2027. [1Z........
67108W BA 6 |OZLM 2014-7A B2R CLO MEZ 4.36 07/17/2026.......... | .. | 07/17/2018. | MBS PaydOWN.........cc.coevvurvinriiniinniinniinins [ | i 850,000 | .......... 850,000 | .......... 850,000 | ........ 850,000 0 0 0 0 | e 0 850,000 | ........ 0 [ |0 [ 27,795 | 07/17/2026. | 1FE......
68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26.............. .. | 09/18/2018. | MBS Paydown 698,676 698,676 | .......... 698,454 | ......... 698,638 0 40 0 40 | ........ 0| e 698,676 | ........ 0 [0 | o0 [ 14,779 | 03/18/2026. | 1FE......
68268F AA 8 |OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028 .. | 09/18/2018. | MBS Paydown ..683,257 .683,214 0 40 0 40 | ..ol 0 ....683,257 | ........ 0 [ |0 [ 18,580 | 03/20/2028. | 1FE......
68286# AA 6 |FBI WESTCHESTER CTL A-13.61 07/05/2032 .. | .. | 09/05/2018. | Paydown cerennn08,074 0 (0) 0 () 0 68,074 | ........ 0 [0 | a0 [ 1,643 |07/05/2032. [ 1...........
70325 AC 4 |PATHWAY PARTNERS TL L+425 10/10/2024 AR....... .. | 09/28/2018. | Paydown 1,520 25 13 0 39 | 0 1,520 10/10/2024.
70325E  AF 7 |PATHWAY PARTNERS DD L+425 10/10/2024 AR .. | 09/28/2018. | Paydown 45 0 0 0 10/10/2024.
70325E AH 3 |PATHWAY PARTNERS 2L L+425 10/10/2024 AR........ .. | 09/28/2018. | Paydown 316 0 0 0 10/10/2024.
70437Y AF 8 |PAYLESS INC A1-EXIT L+800 02/10/2022.... .. | 07/31/2018. | Paydown 933 9 0 0 02/10/2022.
70437Y AG 6 |PAYLESS INC A2-EXIT L+900 08/10/2022.... .. | 07/31/2018. | Paydown 2,328 2,328 2,328 0 0 08/10/2022.
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23....... .. | 09/14/2018. | PaYdOWN........ooiviiiiiiinicciiesieiissisniis | i | e 101,587 | .......... 101,587 | .......... 101,213 | oo 0 0 374 0 05/02/2023.
715222 ZZ 1 |PETIQTL L+525 01/16/2023 AR .. | 07/02/2018. | Paydown 1,567 1,567 1,535 | i 0 0 32 0 01/16/2023.
715335 ZZ 1 |PHNTM HOLDINGS L+525 06/18/2020 AR .. | 09/28/2018. | Paydown 910 910 .901 0 9 0 06/18/2020.
71755V AB 5 |PAENERGY TL B 1L L+125 04/04/2018.... .. | 08/07/2018. | EXChanged...........c.ccocurimiinriiriinciscicniins | o | oo 711,219 | ... 713,221 | ..........645,465 | .......531,349 | ............... 0 e 139,078 | ..covvees 0 04/04/2018.
720555 ZZ 7 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD...... .. | 07/02/2018. | Paydown 5,651 5,651 5,651 0 0 0 07/31/2022.
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046... .. | 09/25/2018. | MBS Paydown 57,972 57,972 54,421 0 0 0 11/25/2046.
74041W AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033... ...| .- | 07/01/2018. | Prior Period Adjustment.............cc.cccocuurenneen. 0 0 0 0 09/24/2033.
74041W  AC 9 |PRETSL 11AB1CDO MEZ FLT 09/24/2033.. ... | .. | 07/01/2018. | Prior Period Adjustment................c.cccccourunens 0 0 0 0 09/24/2033.
74041W AD 7 |PRETSL 11AB2 CDO MEZ FLT 09/24/2033.. .. | 07/01/2018. | Prior Period Adjustment. 0 0 0 0 09/24/2033.
74160M BN 1 | PRIME 2003-2 1A9 10 INV 10/25/2033 .. | 09/25/2018. | MBS Paydown 0 0 0 0 10/25/2033.
74332N  AA 1 |PROG 2015-SFR3 A ABS SSNR 3.067 32 .. | 08/12/2018. | MBS Paydown 378 0 0 0 0 11/12/2032.
745555 ZZ 8 |PYRAMID MGMT TL L+675 07/15/2021 AR .. | 09/28/2018. | Paydown 1,245 1,245 1,245 0 0 0 0 07/15/2021.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037 .. | 09/25/2018. | MBS PaydOown...........ccovivciiiiiiiniinninniins | e | i 41,799 | ............ 41,799 | .o 32,894 | .........33,525 | oo, 0 e (12,367) | oo (U (12,367) . LA1T99 |0 [ (U1 N (U I 566 |01/25/2037.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNRFLT 01/25/2037 .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinrrinriinrinnn. 0 (1)) [P 0 0 0 0 [V I 0 0 ... 0 ... 0 0 0 | 01/25/2037.
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE oo [ [ 09/26/2018. | MBS Paydown.........cccovvvnvinniiieiiiniiiniinins [ v | v 152,007 | ..cooeeee 152,007 0 2,084 0 2,084 | ... 0 | e 152,007 | ........ (U O (U AN 0| e 3,694 | 01/26/2036.
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE................... .. | 09/26/2018. | Pass-Through LOSS...........ccccovrinrnriinrinnnns 0 9,652 0 0 0 (O — 0 0 . 0 ... 0 0 0 |01/26/2036.
74929C AB 2 |RBSSP 2010-2 1A2 MEZ FLT 10/26/2035 RE.... .. | 09/25/2018. | MBS Paydown..........cccvevrivciiriiiiniiinnins | e | oo 475,668 | ......... 475,668 | .......... 466,486 0 2,681 0 2,681 | ... 0.....A75668 |..... 0 10/26/2035.
74929C AB 2 |RBSSP 2010-2 1A2 MEZ FLT 10/26/2035 RE.... .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinrinriinrinnnns 0 25,994 7,183 0 0 0 0 | e 0. 7,256 | ... 0f.. 10/26/2035.
74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE............ .. | 09/25/2018. | MBS Paydown 59,991 59,991 | ..cccoovenn. 55,942 | ........57,884 | ...l 0| v 1,387 | oo 0 | s 1,387 | ......... 0| s 59,991 | ....... (U 0 | o 0 [ i 858 |01/26/2036.
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE........ .. | 09/27/2018. | MBS Paydown ..150,759 ..150,759 132,668 | .........143,333 | ..o 0 | v 4,380 | ............ 0 | s 4,380 | ......... 0| . 50,759 | ........ 0 ... 0 0 2,352 | 07/26/2033.
74958W AC 0 |RFMSI2007-SA12A2 SEQ CSTR 5.6206 02/37.......... .. | 09/25/2018. | MBS Paydown ceeenn 18,387 [ ..ol 18,387 0 (2,464) 0 (2,464) | ........ 0 [ . 18,387 | oo LU O (U AN (U [P 549 |02/25/2037.
74958W AC 0 |RFMSI 2007-SA12A2 SEQ CSTR 5.6206 02/37.......... .. | 09/25/2018. | Pass-Through LoSS............cccccoomurvnrriianenens 0 3,070 0 0 0 0 | e (L) [PPSR ) T 0 ... 0 0 0 |02/25/2037.
750222 ZZ 7 |REVINT INTERMED DDTL L+450 12/13/2023 AR....... .. | 09/28/2018. | Paydown 1,373 1,373 0 16 0 16 | oo 0 [ oo 1,373 | (U O (U AN 0 | 27 | 12/13/2023.
750555 ZZ 0 |REVINT INTERMED TL L+400 12/13/2023 AR............ .. | 09/28/2018. | Paydown 720 720 0 7 0 T 0 | 720 | 0 ... 0 0 13 [ 12/13/2023.
75115B  AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36............ .. | 09/25/2018. | MBS PaydOown...........cocorivmiiriiriiieinniiniins | o | v 72,716 | .o 72,716 | ...........62,573 | ........58,751 | oo, 0| v 1,085 | ..o 0 | s 1,035 | ... 0| i 72,716 | oo (O [V 0. 2,556 | 07/25/2036.
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36 .. | 09/25/2018. | Pass-Through LoSS............cccococmurvnniiianneens 0 | e 13,524 | 0 | 0 | [V S (2,439) | oo (U (2,439) | ......... 0 [0 | 0 ... 0 0 0 |07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.... .1 09/25/2018. | MBS Paydown...........cocovvvrivmririiniincinnins | onivinsiesissiinsinnis | v 610,369 0 33,635 0 33,635 | ......... 0.....610,369 | ... (O (V1 0|, 9,083 | 05/25/2036.
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75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.......... .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinrinriincinnes (U I (15,955) | ..ocvvriririrnns (U [ 0 0 0 0 0. 0| s (12,948) | ........ 0. 12,948 | ......... 12,948 | .o 0 | 05/25/2036.
75156W AD 5 |RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036 .. | 09/25/2018. | MBS Paydown..........cc.cvvueiiciiriiiiiniiniins | o | e 489,310 | .......... 489,310 | .........433219 | ... 284,577 0 3,693 0 3,693 | ...c..... 01]......489,310 | ........ (U (U1 N 0| e 5,589 | 07/25/2036.
75970 AD 8 |RAMC 2007-1 AF1 SEQ 5.742 4/25/37 ... | .. | 09/25/2018. | MBS Paydown 1,580 1,580 709 |0 | 1,881 |0 [ 1881 [0 ] 1,680 |0 04/25/2037.
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36..........ccoooeuvrcrinnnen .. | 09/25/2018. | MBS Paydown 30,442 30,442 | ..........30,323 | .......... 29,727 | o0 | e 187 |0 [ 4187 [ 0] 30,442 | 0 |0 | 0 [ 02/25/2036.
76110V QL 5 |RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34... .. | 09/25/2018. | MBS Paydown 547 547 6,583 | o0 |25 |0 |25 [0 | 54T 0 06/25/2034.
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35... .. | 09/25/2018. | MBS Paydown..........ccovvuuiiiciieriiiiiniinnins | oeiieriesiissinsinnis | oo 193,159 | .cccvoeeee 193,159 | .........193,092 | .......... 63,381 09/25/2035.
761118 BU 1 |RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035.... .. | 09/25/2018. | MBS PaydOWN..........ccoriemiimriirirncinninins | onvisssisnissssnsinnis | oeviveens 164,448 | ......... 164,448 .136,131 07/25/2035.
761118  BU 1 |RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035 .. | 09/25/2018. | Pass-Through Loss.. 0 5,622 07/25/2035.
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035.... .. | 09/25/2018. | MBS Paydown 23,673 23,673 08/25/2035.
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035 .. | 09/25/2018. | Pass-Through LOsS...........cccccvuiniiniiiicninnns 0 6,024 08/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35 .. | 09/25/2018. | MBS Paydown 1,734 1,734 10/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35.. .. | 09/25/2018. | Pass-Through LOSs...........ccccovriniiniiiicninnns 0 4,355 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. .. | 09/25/2018. | MBS PaydOWN..........ccouriemriiriiniinciniiniis | o | v 17,769 | v 17,769 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. .. | 09/25/2018. | Pass-Through Loss.. 0 3,417 3,415 02/25/2036.
76111X TF 0 |RFMSI2005-SA1 3A SEQ CSTR 03/25/2035. .. | 09/25/2018. | MBS PaydOWN..........ccorveriiniieriinciscinnins | onvisssienisscinsinnis | oeviveens 111,557 | e 111,557 | e 109,267 03/25/2035.
76112B  HY 9 |RAMP 2005-RS1 Al6 NAS 4.713 1/25/35 .. | 09/25/2018. | MBS Paydown 22,910 22910 22,853 ...22,866 01/25/2035.
76112B  JS 0 |RAAC 2005-RP1 M3 MEZ SEQ FLT 07/25/2037 .. | 09/25/2018. | MBS Paydown 229,289 229,289 221,837 .227,597 07/25/2037.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035.. .1 09/18/2018. | MBS Paydown..........ccooviuciieririniinsinniins | oviiesisisiesissinnis | v 168,457 | .......... 168,457 | .......... 155,357 | ......... 153,432 05/18/2035.
76112B NM 8 |GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035.. .. | 09/18/2018. | Pass-Through LOSS...........ccccevrinninrirnrinnes 0 (2,051) [ oo 0 .0 05/18/2035.
77879R  AB 2 |ROTOR 2011-1A A ABS SNR 5.75 06/15/46.. C|09/15/2018. | MBS Paydown ..167,351 0 06/15/2046.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023... .. | 07/25/2018. | WELLS FARGO BROKERAGE SERVICES.. | .......ccccccouvvvnnnnen. ..600,750 .580,626 04/14/2023.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023... .. | 08/07/2018. | WELLS FARGO BROKERAGE SERVICES.. ..600,750 580,626 0 04/14/2023.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/202 .. | 08/24/2018. | WELLS FARGO BROKERAGE SERVICES.. ..300,375 .290,313 .0 04/14/2023.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023... .. | 09/28/2018. | Paydown 1,173 0 44 0 44 | ... 04/14/2023.
784012 AA 4 |SCFET 2017-2A A ABS SNR 3.41 12/20/2023... .. | 09/20/2018. | MBS Paydown 89,182 89,182 89,168 ...89,168 0 7 0 T 12/20/2023.
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023........... | .. | 09/20/2018. | MBS Paydown 260,750 260,750 260,695 .260,705 0 38 0 38 | o 01/20/2023.
78411E AC 2 |SPECIALTYCARE INC TL 1L L+425 09/05/23AR......... .. | 07/03/2018. | Paydown 1,563 1,563 0 38 0 38 | . 09/05/2023.
78445M AB 6 | SLMA 2010-A 2A ABS FLT 5/16/44.... .. | 09/15/2018. | MBS Paydown ..334,495 ..334,495 0 0 0 0 [ 05/16/2044.
78446D AB 5 |SLMA 2011-A A2 ABS 4.37 4/17/2028, ... | .. | 09/15/2018. | MBS Paydown 111,782 111,782 0 0 0 0| 0 [ . 111,782 | 0 04/17/2028.
78446V AB 5 |SLMA 2012-A A2 ABS 3.83 01/17/2045..............ccce00ee. .. | 09/15/2018. | MBS Paydown 294,257 294,257 0 0 0 0 [ . (U I 294,257 | ....... 0 01/17/2045.
78447F AB 9 | SLMA 2012-E A2A ABS SSNR 2.09 06/15/2045 .. | 09/15/2018. | MBS Paydown ..119,469 0 2 0 2 | 0 [ o 119,469 | ........ 0 06/15/2045.
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027 .. | .| 09/15/2018. | MBS Paydown rerennn 288,650 | .o 0 9 0 9 | 0 288,650 | ........ 0 05/17/2027.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025............. .. [ 09/25/2018. | MBS Paydown............couvvvuriimieinniiinniiiins | v | conriis 151,086 | .......... 151,086 0 6 0 6 | . 0| 151,086 | ........ 0 08/25/2025.
78471F AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 .. | 09/25/2018. | MBS Paydown..........cccovuriiciiriiiiniisiins | v | e 155,906 | .......... 155,906 0 1 0 1| 0 | e 155,906 | ........ 0 12/26/2025.
80306A AA 8 |SAPA2018-1A A ABS SSNR 4.25 03/15/2040 .. |..|09/15/2018. | MBS Paydown 52,083 52,083 52,059 | oo 0 0 2 0 2 | 0 52,083 | ........ 0 03/15/2040.
813084 A* 1 | SEBRING 11.50 4/25/2018..........coevomrinriinriinicnis .. [ 09/19/2018. | PAYAOWN. ... | s | e 70,557 | oo 70,557 | oo 67,298 | ........... 32,036 0 0 0 0 [ (U I 70,557 | ...... 0 04/25/2018.6...........
81378E AA 1 |SABR 2007-BR4 A2A SEQ FLT 05/25/2037 .. | 09/25/2018. | MBS Paydown 34,976 34,976 22,470 221,604 | (VN I (364) [ v (U (364) | ......... 0 34,976 | ........ 0 05/25/2037. | 1FM.....
81441N  AC 0 |SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036 .1 09/25/2018. | MBS Paydown 356,292 356,292 | .......... 358,519 .357,549 0 338 0 338 | ......... 0 ....356,292 | ........ 0 10/25/2036. | 1FM.....
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81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22................ .. | 09/05/2018. | Paydown 65,112 65,112 65,112 | coooucee. 65,112 0 0 0 0 | e 0 65,112 | ........ 0 ... 0 0 2,280 |10/05/2022.
825333 ZZ 3 |SUNKROCK A-1L+47510/31/2023 AR .. | 09/28/2018. | Paydown 952 952 | oo 933 931 2 19 0 21 | 0 2952 | 0 10/31/2023.
8255565 ZZ 1 |SIGMA ELECTRIC A-2 L+475 10/31/2023 AR ... | .. | 09/28/2018. | Paydown 1,798 1,798 1,762 | oo 1,758 4 36 0 40 | ... 0 1,798 | ... 0 . 10/31/2023.
82652K AA 2 |SRFC 2017-1A AABS SNR 2.91 03/20/34................... .. | 09/20/2018. | MBS Paydown..........cccovuneivcrinriiiiniinnins | coviveiisnieniiniiinnns | e 452,242 | 00.452,242 | .........450,900 | ......... 339,160 | ..ccovvvvrnne. (V18 I 1,159 | 0 | s 1,159 | ....... 0| o 452,242 | ........ (U (U1 N 0| e 8,131 | 03/20/2034.
83404 AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026.. .. | 09/25/2018. | MBS Paydown...........cccvvumiiimrinriinincinnins | covvinsiinsisniinninnns | e 143,296 | 101000 143,296 | 142,572 | 0 0 484 0 484 | ......... 0 .. 143296 | ... 0 ... 0 0 2,311 | 05/25/2026.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026.. .. | 09/25/2018. | MBS Paydown .193,958 0 8 0 8 | 0 193,972 | L (U (V1 N 0| s 4,228 |01/26/2026.
83405Q AA 7 |SCLP 2017-6 A1 ABS SSNR 2.2 11/25/2026 .. | 09/25/2018. | MBS Paydown .785,473 0 248 0 248 11/25/2026.
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027 .. | 09/25/2018. | MBS Paydown 0 36 0 36 02/25/2027.
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035, .. | 09/25/2018. | MBS Paydown 0 5,219 0 5,219 05/25/2035.
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035, .. | 09/25/2018. | Pass-Through LOsS...........cccccvuiniiniiiicninnns 0 0 0 0 05/25/2035.
841222 ZZ 8 | SPECTRA FINANCE L+450 04/02/2023 AR... .. | 09/28/2018. | Paydown 0 40 0 40 04/02/2023.
84861C AC 9 |SPMF 2017-1A A ABS SSNR 4.36 12/01/204 .. | 09/20/2018. | MBS Paydown 0 5 0 5 12/20/2047.
85022W AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029 .. | 09/25/2018. | MBS Paydown 89,810 89,810 89,849 0 (30) 0 (30) 04/25/2029.
850777 ZZ 9 | SUNSHINE SUB TL L+475 05/18/2023 AR.... .. | 09/28/2018. | Paydown 1,397 1,397 1,369 |. 0 28 0 28 05/18/2023.
85172L AA 4 |SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24. .. | 09/15/2018. | MBS PaydOWN..........couriemiirirnciriniinnis | onviisissninsisniiinns | conieas 1,652,181 | ....... 1,652,181 | ....... 1,648,956 | ... 1,651,218 0 854 0 854 11/15/2024.
85208H AA 1 |SPRTE 2017-1 A ABS SSNR 4.25 12/15/2037 .. | 09/15/2018. | MBS Paydown 38,364 38,364 38,220 ...38,222 0 (61) 0 (61) 12/15/2037.
85208N AA 8 |SPRINT SPECTRUM A-13.36 09/20/2021. .. | 09/20/2018. | Sinking Fund Redemption ..312,500 ..312,500 .312,495 0 2 0 2 09/20/2021.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046.. ... | .. | 09/20/2018. | MBS Paydown 9,271 9,271 9,266 0 0 0 0 10/20/2046.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035... .. | 09/25/2018. | MBS Paydown 60,899 60,899 53,467 | ..... 52,547 0 11/25/2035.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/203! .. | 09/25/2018. | Pass-Through Loss.. 0 (135)| . 0 11/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... .. | 09/25/2018. | MBS PaydOWN..........ccourieciiniiierincineinnins | onvisssienisscensinnis | oeviveens 182,391 | ocveeee 182,391 | ... 0 07/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... .. | 09/25/2018. | Pass-Through LOss...........cccccvuuneiniiiieninnns (U IO (38,841) 0 ...2,348 07/25/2035.
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.. .. | 09/25/2018. | MBS Paydown 50,193 50,193 0 ..50,193 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.. .. | 09/25/2018. | Pass-Through LOSS...........ccccovviniiniiiicninnns 0 (29) 0 07/25/2035.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.... .. | 09/25/2018. | MBS Paydown 6,473 6,473 | oo 4524 | L 4159 | 0 08/25/2035.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.... .. | .. | 09/25/2018. | Pass-Through LOSS...........cccccovvinniinriiieiinnnes 0 4,704 0 0 0 0| e 0 08/25/2035.
863579 XR 4 | SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35.......... .. | 09/25/2018. | MBS PaydOWN..........coorvemiiniiieriiniincinins | onvissienissninsinnss | oevivenns 143,004 | .......... 143,004 | ........ 127,695 | ... 127,599 | ......ccc...nl (V8 IR 4721 | 0 | s 4721 | ... 0 09/25/2035.
863579 XR 4 | SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35... .. | 09/25/2018. | Pass-Through LOSS...........cccccvvinriniiiieninnns 0 9,680 0 0 0 0| e 0 09/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035 .. | .. | 09/25/2018. | MBS Paydown 64,340 | ............ 64,340 | ... 0 907 0 907 | ... 0 10/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035........... . | 09/25/2018. | Pass-Through LOSS...........cccccuvineiinriieninnns (U I (19,624) | ..o (U 0 0 0 0 0| e 0 10/25/2035.
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036.... .. | 09/25/2018. | MBS PaydOWN..........cvuurieerierieriiiiinrinnins | eeriesinseisesinsinnns | oevevenes 166,115 | ...coooue. 166,115 | .....ovce. 134,513 | ......... 150,413 | oo (V1 N (139) ] v LV (139) | coevene 0 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31. ... | .. | 09/25/2018. | MBS Paydown 2,248 2,248 2,032 2,102 0 (81) 0 (B[ s 0 08/25/2031.
86359A MG 5 |SASC 2003-AL1 APO 4/25/31........ccooovrvvinriiirins .. | 09/25/2018. | MBS Paydown 0 176 0 176 | ......... 0 04/25/2031.
86359A WT 6 |SASC 2003-AL2 APO 0.00 01/25/2031... .. | 07/25/2018. | Pass-Through LOSS...........ccccovvinniniiiieninns 0 0 0 0 [ 0 01/25/2031.
86359A WT 6 |SASC 2003-AL2 APO 0.00 01/25/2031... ... | .| 09/25/2018. | MBS Paydown 21,224 21,224 0 422 0 422 | ......... 0 01/25/2031.
86359A WT 6 |SASC 2003-AL2 APO 0.00 01/25/2031.........cccovvvvrnneae .. | 09/30/2018. | Book Value Adjustment 0 .0 0 0 0 0 | e 0 01/25/2031.
86359B YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034... .. | 09/25/2018. | MBS Paydown 87,076 87,076 | ..........87,428 | ........87,408 | ................. (VN I (253) [ v (U (253) | ......... 0 08/25/2034.
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037 . [09/25/2018. | MBS Paydown...........coovivnviriiiicinniiniins | onvieniississisniinns | e 47,814 | ........... 47,814 0 0 0 0 | e 0 06/25/2037.
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866100 ZZ 6 | SUMMIT COMPANIES L+625 09/01/2022 MD............. .. | 07/02/2018. | Paydown 4,667 4,667 4,667 | ....oooo.c 4,667 0 0 0 0 | e 0 09/01/2022.
866105 ZZ 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD....... .. | 07/02/2018. | Paydown 833 833 0 0 0 0 [ 0 09/01/2022.
866105 ZZ 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD....... .. | 07/09/2018. | Exchanged 331,465 331,667 w0 [ (VN I (201) ] v (U (201) | ..o 0 09/01/2022.
870666 ZZ 0 |TERSERA TLL+52503/30/2023 AR.........cccccocvvmrinnnc .. | 09/28/2018. | Paydown 137 137 | e 135 | oo 0 0 2 0 2 | 0 03/30/2023.
87244B  AA 6 |TGIF 2017-1A A2 ABS SNR 6.202 04/30/2047... .. | 07/30/2018. | MBS Paydown 26,250 26,250 26,199 | ..oocceee. 26,203 0 4 0 4 ... 0 . . 04/30/2047.
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038.... .. | 07/20/2018. | MBS Paydown 5,970 5,970 5,358 5,451 0 75 0 75 | o 0. L5970 | ... 0. .0 .0 01/20/2038.
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038.... .. | 08/31/2018. | DIStADULION........ooorveeiiiriirirccicissiecins | v | v 1,690,850 | ....... 1,690,850 0 2,106 0 2,106 | .0 | e 1,544,740 | ......0 | ... 146,110 | ....... 146,110 | ... 01/20/2038.
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038 .. | 09/30/2018. | Book Value Adjustment 0 .0 0] 146,10 | ...........0 ...(146,110) | ......(146,110) | . 01/20/2038.
874074 AA 5 | TAL 2017-1A A ABS SNR 4.50 04/21/2042.... .. | 09/20/2018. | MBS Paydown 52,605 52,605 0 (78) 0 (78) 04/20/2042.
87407P AA 8 |TAL 2013-1A A ABS SNR 2.83 02/22/2038. .. | 09/20/2018. | MBS Paydown 97,500 97,500 0 1 0 1" 02/22/2038.
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038..... .. | 09/20/2018. | MBS Paydown ....75,000 ....75,000 0 166 0 166 11/20/2038.
87407P AP 5 |TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39.. .. | 09/20/2018. | MBS Paydown 24,292 24,292 0 1 0 1" 05/20/2039.
87407P AR 1 |TAL 2014-3A A ABS SNR 3.27 11/21/2039, .. | 09/20/2018. | MBS PaydOWN..........ocouriemriinriiriiniinniniis | v | v 78,000 | ............ 78,000 77,942 0 8 0 8 11/21/2039.
875666 ZZ 5 | THE DWYER GROUP TL L+550 05/21/2024 AR .. | 09/28/2018. | Paydown 1,006 1,006 0 23 0 23 05/21/2024.
881561 GQ 1 | TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34.... .. | 09/25/2018. | MBS Paydown 59,664 59,664 0 0 0 0 07/25/2034.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 .. | 08/25/2018. | Pass-Through LOSS...........cccccvvineiniiiieninns 0 [CC)) E— 0 0 0 01/25/2038.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. . | 09/25/2018. | MBS Paydown ..129,863 ..129,863 ..110,849 .0 01/25/2038.
88315F AA 9 | TMCL 2017-1A A ABS SNR 3.72 05/20/2042 09/20/2018. | MBS Paydown 22,429 22,429 22,520 0 . 22,429 05/20/2042.
89412L AA 6 | TRPE 2005-1A A11 CDO SSNR FLT 11/10/35... .. | 08/10/2018. | MBS PaydOWN..........covrimmiinririrniiininnies | onviensiscisnnssninnss | oo 16,265,150 | ..... 16,265,150 | ..... 15,754,323 w0 [ 521378 |0 ] 16,265,150 11/10/2035.
89412R  AB 1 | TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034. .. | 07/15/2018. | MBS Paydown .......1,352,061 ,362,061 | .......1,091,790 0 0 11,352,061 07/15/2034.
89656F AA 4 |TRL2012-1A A1 ABS 2.266 01/15/43 .. | 09/15/2018. | MBS PaydOWN..........ccorieriiniierirniineinins | onvisssienisnsensinnis | oevivnens 665,978 | .......... 665,978 | .......... 652,883 0 0 01/15/2043.
89679H AA 3 |TCF 2017-1A A ABS SNR 3.52 06/20/2042 .. | 09/20/2018. | MBS Paydown ..62,714 ...62,714 ...62,658 0 7 0 7 06/20/2042.
89690E AF 4 |TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047. .. | 09/15/2018. | MBS Paydown ..123,826 .123,826 ..122,357 0 357 0 357 08/15/2047.
89708B AA 1 | TROPC 2006-5A A1L1 CDO SSNR FLT 07/15/36.. .. | 07/15/2018. | MBS Paydown 0 e (13,991) | oo (U (13,991) 07/15/2036.
898203 AA 2 | TFINS 2017-2A A1 CDO SSNR FLT 09/20/2039 .. | 09/20/2018. | MBS Paydown 0 3,248 0 3,248 09/20/2039.
898203 AB 0 |TFINS 2017-2A A2 CDO SSNR 3.58 09/20/39... .. | .. | 09/20/2018. | MBS Paydown 0 2,000 0 2,000 09/20/2039.
898205 AA 7 | TFINS 2017-1A A1 CDO SSNR FLT 04/20/2038.......... .. | 07/20/2018. | MBS Paydown 0 15 0 15 04/20/2038.
898205 AB 5 | TFINS 2017-1A A2 CDO SSNR 4.24 04/20/38... .. | 07/20/2018. | MBS Paydown 4,057 0 (5) 0 (5) 04/20/2038.
90352W AA 2 | STEAM 2018-1 A1 ABS 3.783 04/25/48, oo |- 1 09/25/2018. | MBS PaydOWN.........ccourveriiniiieriiniiniinins | onvinsienisssinsinnis | evivnnes 101,424 | ... 101,424 | ... 101,424 0 0) 0 0) 04/25/2048.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025...........ccccocvuneee .. | 08/15/2018. | Sinking Fund Redemption...............cccovuueneee 24,918 24,918 24,918 0 0 0 0 08/15/2025.
92211M AC 7 |VDC 2018-1A A2 ABS SNR 4.072 02/16/2043... .. | 09/15/2018. | MBS Paydown 3,750 3,750 3,750 0 0 0 0 02/16/2043.
92257A  AB 0 |VCC 2018-1 A ABS SSNR 3.59 04/25/2048 o |- 1 09/25/2018. | MBS PaydOwn..........ccoiueiiieiiriiiiniinniins | oeiiesisnissiinsinnis | eviienas 410,186 | .......... 410,186 | .......... 410,046 0 (53) 0 (53) 04/25/2048.
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046.......... .. | 09/15/2018. | MBS Paydown 2,813 2,813 2,813 0 0 0 0 10/15/2046.
92557G  AS 7 |VIBR 2013-2A A2BR CLO MEZ 3.2 07/24/2024. .. | 07/24/2018. | MBS Paydown...........cocovvveiiriiiiineinniiciins | onviesiiississisniinns | v 3,000,000 | ....... 3,000,000 | ....... 3,000,000 0 (41) 0 41) 07/24/2024.
92565E AB 9 |VICI PROPERTIES TL L+225 12/15/2024 oo |- [ 09/14/2018. [ CITIGROUP...........cooiriiciiiriiisniissniiinnes | e | o 600,750 | .......... 600,000 | .......... 602,250 (V8 I, 1114 | 0 | s 1,114 12/15/2024.
929227 7A 8 |WAMU 2003-S6 2A5 10 INV 7/25/2018...........cccovevvnnee .. | 07/25/2018. | MBS Paydown 0 20 2,110,021 | oo (V1 I (V1 I (G210) 1 I (U (490) 07/25/2018.
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35....... .. [ 09/25/2018. | MBS Paydown............cuvvviriinriiinniiinniiinns | v | v 148,110 | .ccvveeee 148,110 | .covveee 140,473 141,207 0 3,263 0 3,263 | ......... 0 10/25/2035.
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46......... .. | 09/25/2018. | MBS Paydown 32,316 32,316 26,095 ..22,799 0 3,442 0 3442 | ... 0 01/25/2046.
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92935V AE 8 |WFRBS 2011-C3 A3 SEQ 3.998 03/15/44.................... .. | 09/15/2018. | MBS PaydOWN..........ccorieriiniiriniincinnins | onvissssnisessnsinnis | ceviveens 513,889 | ......... 513,889 | ..........518,060 | ......... 514,043 | ..ccocvvvnnnen. (V1 I ((Z10) ) I (U (540) | ......... [V I 513,889 | ....... (U [V 0 ... 14,987 | 03/15/2044.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37... .. | 09/25/2018. | MBS Paydown 391,086 | ..........391,086 281,464 | L 0| oo 65,547 | ......... (U I 65,547 | ......... 0| oo 391,086 | ........ (U (U1 N 0| e 9,331 | 05/25/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37... .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinricriincinnns 0] 125917 | 0 | 0 0 0 0 0| e 0 0 ... 0 ... 0 0 0 | 05/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37......... .. | 09/25/2018. | MBS Paydown..........cccovueeiiciiriiiiiniinnins | v | oo 168,849 | .......... 168,849 | .........160,369 | ........ 158,939 0 3,864 0 3,864 | ... 0| oo 168,849 | ........ 0 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37......... .. | 09/25/2018. | Pass-Through LOSS...........ccccovriiniinrirncinnns 0 (7,167) 0 0 0 0 | e 0 (7,668) ] ........ 0 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36...... .. | 09/25/2018. | MBS PaydOown..........ccoovveevinririiiininninciins | oevieriiesinsinsienns | i 71,649 | ............ 71,649 | .........64,153 | ..........64,409 | ............... 0 | v 1,568 | ....cco...u 0 | s 1,568 | ........ (V1 71,649 | ... 0 11/25/2036.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36...... .. | 09/25/2018. | Pass-Through LOSS...........ccccovvinnicrirnrinnes 0 [(GI10) N I 0 0 0 0 0| e 0 (548) 11/25/2036.
93363N AB 1 | WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36. .. | 09/25/2018. | MBS Paydown 22,960 22,960 0 (38) 0 10/25/2036.
93363N AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36......... .. | 09/25/2018. | Pass-Through LOSS...........ccccovrunmicrirnrinnens 0 820 0 0 0 10/25/2036.
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37... .. | 09/25/2018. | MBS Paydown..........cccovueiiciieriiiiiniiniins | oo | e 196,521 | .......... 196,521 | .........165271 | .......158,925 | ................. 0| oo 12,352 | .....c..... 0 07/25/2037.
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/3 .. | 09/25/2018. | Pass-Through Loss.. 0 67,140 0 0 0 07/25/2037.
935777 ZZ 8 |VISTAPHARM TL L+600 12/21/2021 AR ... | .. | 09/28/2018. | Paydown 1,736 1,736 0 34 0 12/21/2021.
936444 ZZ 4 |VISUAL EDGE TECHNOLOGY L+575 08/31/23 AR..... | .. | 09/28/2018. | Paydown 2,257 2,257 5 45 0 08/31/2023.
936666 ZZ 2 |VISUAL EDGE TECH DD L+575 08/31/2023 AR .. | 09/28/2018. | Paydown 3,407 3,407 0 61 0 08/31/2023.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 .. | 09/25/2018. | MBS PaydOWN...........coriemrinriiniiicinniiniis | v | s 14230 | oo 14,230 0 687 0 07/25/2036.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. .. | 09/25/2018. | Pass-Through LOsS...........ccccovuvniiiniiiicninnns 0 1,573 0 0 0 07/25/2036.
940333 ZZ 3 | VLS BUYERTL L+600 10/17/2023 AR... .. | 07/02/2018. | Paydown 2,434 2,434 2 61 0 10/17/2023.
940555 ZZ 1 | VLS BUYER DDTL L+600 10/17/2023 AR.. .. 1 07/02/2018. | Paydown 198 198 0 2 0 10/17/2023.
94353W  AA 3 |WAAV 2017-1A A ABS SSNR 3.844 11/15/2042 .. | 09/15/2018. | MBS Paydown 57,600 57,600 57,600 ...57,600 0 0 0 11/15/2042.
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33. .. | 09/15/2018. | MBS Paydown 228,435 228,435 | . 228,209 .228,208 0 6 0 06/15/2033.
949773  AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037.. .. | 09/25/2018. | MBS Paydown...........ccvvuriimrinrirnincinnins | coviinsiinnieniinniinnss | conveennn 74,108 | 74106 | Ll 77,181 | 76,124 48 | .o (1,985) | ..ooovnn 0 05/25/2037.
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037 .. | 09/25/2018. | Pass-Through LOss...........cccccvuuneiniiiieninnns 3 0 0 05/25/2037.
94982A  AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034 .. | 09/25/2018. | MBS Paydown 0 131 0 11/25/2034.
94983G AA 6 | WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.... .. | 09/25/2018. | MBS Paydown 0 3,881 0 03/25/2036.
94983G AA 6 | WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36 .. | 09/25/2018. | Pass-Through LOSS...........ccccovrinrrinriinrinnn. 0 0 0 03/25/2036.
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45............. | .. | 09/15/2018. | MBS Paydown 0 0 0 06/15/2045.
95058X AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45........... .. | 09/15/2018. | MBS Paydown 3,125 3,125 3,030 0 7 0 06/15/2045.
96033B AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027 .. | 08/20/2018. | MBS Paydown..........cccvvuemiiciiriiiiiniinsins | e | e 904,138 | .......... 904,138 | .......... 903,830 | .........882,624 | ................. (V18 I 1444 | ... 0 05/20/2027.
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030.......... | .. | 09/20/2018. | MBS Paydown 222,137 222,137 | . 221,377 | o 0 0 112 0 112 | 0| 222137 | ..o 0. 0] 8,298 | 12/20/2030.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28............ .. | 09/20/2018. | MBS PaydOown..........ccocvruuiiieiiriiiiiniinnins | v | e 456,421 | .......... 456,421 | .......... 455,814 0 219 0 219 | ..o (U I 456,421 | ........ LU O (U AN 0| . 9,806 | 07/20/2028.
96033W AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031... .. | 09/20/2018. | MBS Paydown ..108,902 0 10 0 10 | 0 ...109,094 | ........ 0 12/20/2031.
96033W AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031 .. | ..| 09/20/2018. | MBS Paydown ..162,822 0 112 0 12 | 0 ...163,640 | ........ 0 12/20/2031.
975222 ZZ 6 |WORLDWIDE FACILITIES L+425 04/26/2024 AR........ .. | 09/28/2018. | Paydown 0 5 0 5 | 0 04/26/2024.
976444 7ZZ 5 |WORLDWIDE FACILITIES DD L+425 04/26/24AR....... .. | 09/28/2018. | Paydown 0 0 0 0 [ 0 04/26/2024.
980555 ZZ 2 |WRENCH GROUP TL L+450 12/15/2024 AR............... .. | 09/28/2018. | Paydown 0 8 0 8 | . 0 12/15/2024.
980777 ZZ 2 |WRENCH GROUP DDTL L+450 12/15/2024 AR.......... .. | 09/28/2018. | Paydown 0 2 0 2 | 0 12/15/2024.
983666 ZZ 4 |XEBEC GLOBAL L+550 02/09/2024 MD...................... .. | 09/28/2018. | Paydown 4,424 4,424 4,424 0 0 0 0| e 0 02/09/2024.
BL2625 18 6 |ENERGIZER HOLDINGS TL B L+225 06/21/2025........ .1 09/12/2018. | JP MORGAN SECURITIES INC.................. 603,750 | .......... 600,000 0 (10) 0 (10) | cvovevee 0 06/21/2025.




Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

12°'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's
Other- Total Foreign
Than- Foreign Exchan
F Temporar Exchan ge Bond NAIC
0 y ge Gain Interest / Designa
r Unrealized Current Impairme Change | Book/Adjusted | (Loss) Stock Stated tion or
ei Prior Year Valuation Year's nt Total Change in Carrying Value | on Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted | Increase | (Amortization)| Recogniz | inB.J/A.C.V. | BJA.C.| atDisposal | Dispos| Gain (Loss)| (Loss)on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value| (Decrease) | /Accretion ed (11+12-13) V. Date al | onDisposal | Disposal | During Year Date (a)
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039 .. | 09/15/2018. | MBS Paydown 32,531 32,531 32,531 | ..... 32,531 0 0 0 e 12/15/2039. | 1FE......
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020............... D| 09/28/2018. | Paydown 4,794 4,79 3,731 | .. 2,043 0 0 0 | ooeee0 | o794 | 0 |0 | ieieenl0 | 258 |06/13/2020. | 5FE......
G4301U  AF 1 |HAIL 2017-1 AABS SSNR 4.00 11/15/37.... .. | 09/15/2018. | MBS Paydown 58,355 58,355 57,982 57,889 0 71 71 . 11/15/2037. | 1FE.......
G7256K AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42.. .. | 09/15/2018. | MBS Paydown ...04,577 | ...........64,538 0 21 21 ,281 | 03/15/2042. | 1FE......
G9368P AY 0 |VIRGIN MEDIA TL K L+250 01/15/2026 .. | 09/12/2018. | Private Placement.............cccccccorvvrurrirennennns 200,125 200,000 | . 200,875 0 (45) (45) w4571 01/15/2026. | 3FE......
G9368P AY 0 |VIRGIN MEDIA TL K L+250 01/15/2026 .. | 09/14/2018. | BNP PARIBAS..........cooviriiininiineiieninnies | e | oo 400,500 | .......... 400,000 401,625 0 ..(120) .(120) [ ...cc....0 | ... 401,505 | ........0 | .......(1,005) | ..........(1,005) | ....... 11,623 | 01/15/2026. | 3FE......
G9368P AY 0 |VIRGIN MEDIA TL K L+250 01/15/2026 .. | 09/14/2018. | Private Placement.. e | [ e 400,500 | .......... 400,000 | . 401,500 | ... 0 ...(145) (145) | 0 | 401,355 |0 | (855) | v (BBD) | 6,633 |01/15/2026. | 3FE......
L2968E  AB 8 |ENDO INTL B 1L L+425 04/12/12024..........ccocovvvrvrininns .. | 09/28/2018. | Paydown 3,000 3,000 2,985 | .. 2,985 0 15 0 15 |0 | i3,000 [0 i i | 125 | 04/12/2024. | 3FE......
3899999. Total - Bonds - Industrial and Miscellaneous . . ....117,537,657 |....118,508,703 | ....115,506,790 | ..... 75,974,963 | ....... 12,972 |..... 3,363,020 | ... | 3,375,992 ...117,517,009 ..3,166,166 XXX XXX
8399997. Total - BONAS = Part 4. ....160,671,965 |....161,643,011 |....160,298,467 |..113,228.211 | ....... 13,579 |..... 2,914,066 O 2,927,645 | ........ 0 |...160,652,171 ..4,544,465 XXX XXX
8399999. TORAL = BOMAS...... £ LR ....160,671,965 |....161,643,011 |....160,298,467 |..113,228,211 | ........ 13,579 |..... 2,914,066 | ............ 0 ... 2,927,645 | ......... 0 |...160,652,171 ..4,544,465 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
060505 DR 2 |BANK OF AMER CRP 8.00 12/29/2049 o [ 07/30/2018. [ Calll......coooocircersnins | e | e 640,000 | ..... 640,000.00 | .......... 644,800 | ....c.ooccorrnnnnn 0 (4,800) | oo 0 | (4,800) | oo 0 ....640,000 | ........ (U I [V AR 0 ... 36,673 XXX P2LFE..
949746 87 9 |WELLS FARGO CO J 8.00 ] 091772018, | Call....iciiccinis | i 54,279.000 | ....... 1,356,975 | .o 0.00 | ...... 1,536,810 | ...... 1,389,542 | ...... 147,267 | .. w0 |0 147,267 L 0]....1536810 | ... 0]...(179,835)| ...... (179,835) | ....... 81,419 XXX P2UFE.
8499999. Total - Preferred Stocks - Industrial and MISCElIANEOUS...........cu.uriiiriiiiiiiiss  oriiiisiie s | cnniees 1,996,975 XXX | 2,181,610 | .....1,389,542 | ...... 147,267 | .......... (4,800)| ..o | ..oo 142,467 | .o 0 ... 2,176,810 | ........ 0 ..(179,835)] ...... (179,835) ] ..... 118,092 XXX XXX
8999997. Total - Preferred Stocks - Part 4 . 1,996,975 XXX ] 2,181,610 | ...... 1,389,542 | ...... 147,267 (4,800) oooeoin0 | oo 142,467 ] 0 ... 2,176,810 | ........ 0]...(179,835)| ...... (179,835) ] ..... 118,092 XXX XXX
8999999. Total - Preferred Stocks..........cccoovvviniiiiniicniniees N 1,996,975 XXX | 2,181,610 | .....1,389,542 | ...... 147,267 (4,800) | ..oooooee0 | oo 142,467 | 0 ... 2,176,810 | ........ 0 ..(179,835)] ...... (179,835) ] ..... 118,092 XXX XXX
C on Stocks - Industrial and Miscell
001747 AE 4 |AMMC CLO 2012-11A SUB 0 10/30/23...........cccuvvvrnnce .. | 07/31/2018. | Distribution 561 XXX | (U IR 0 0| . 0 [ o561 | 0. 0 0 0 XXX [V
00175N  AC 2 |AMMC CLO 2014-15A SUB 0 12/09/26.............ccocvveenec .. [ 09/30/2018. | DIStADUHON. ... | oo | veneiinns 14,852 XXX | (U AR 0 0 [ 0 [ 14,852 | ..o 0 [ (U AN LU O 0 XXX [V
00176K AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27... .. | 07/31/2018. | Distribution 18 XXX | (U IR 0 0| 0 [ e 18 | 0. 0 0 0 XXX [V
00176M AC 3 |AMMC CLO 2015-17A SUB 0 11/15/27... .. | 08/15/2018. | Distribution 0 XXX | 5,589,000 | ...... 5,086,800 (29,870)| ......... 0 [ o0 | 0 | oo (()] [p— (0)] .....647,379 XXX [V
12673A 10 8 |CYSINVESTMENTS INC.... .. | 07/18/2018. | CORNERSTONE MACRO..........ccocoovmmviiinnies | cov 15,300.000 | .......... 115,296 XXX 122,969 | ......... 122,859 (1,224) | ........ 0 ...121,635 | ....... 0 [ (6,339) | .......... (6,339) | ......... 6,852 XXX [V
12673A 10 8 |CYSINVESTMENTS INC.... ..|..107/19/2018. | CORNERSTONE MACRO. [V I 57,400.000 | .......... 434,449 XXX . 461,335 | ......... 460,922 (4,592) | ........ 01.....456,330 | ..... 0 [ (21,881)] ........ (21,881) ] ........ 25,706 XXX [V
12673A 10 8 [CYSINVESTMENTS INC......cccoooiimriiirrirriiiniiinens .. | 07/20/2018. | CORNERSTONE MACRO..........ccccooovmmmiiiinnies | cov 78,000.000 | .......... 589,438 XXX | 626,902 | ......... 626,340 (6,240) | ......... 01.....620,100 | ... 0. (30,662) | ........ (30,662)| ....... 41,311 XXX [V
12673A 10 8 [CYSINVESTMENTS INC......ccoovverrierrierereneireceeens .. | 08/01/2018. | Merger. N 702,000.000 | ....... 5,160,051 XXX | 5,164,745 | ... 3,609,485 | .......(83,461) | o0 | viiinn0 | (83,461)] ......... 0|....5154,649 | ....... (O I 5402 | ..cooouene. 5,402 XXX [V
17275R 10 2 |CISCO SYSTEMS INC .. 1 09/28/2018. | RBC CAPITAL MARKETS........cccooovumviiinnins | woveee 100,000.000 | ....... 4,853,617 XXX | 2,047,600 | ......3,830,000 . L0 (1,782,400) | ......... 0. 2,047,600 | ........ 0 |.2,806,017 |..... 2,806,017 XXX [N
24703L 10 3 |DELL TECHNOLOGIES-CL V. .. | 07/13/2018. | CORNERSTONE MACRO..........ccocoommmivirinnies | cvves 18,500.000 | ....... 1,754,214 XXX | 1,314,129 | oo 0 0 0 0 0 [ 0 21,314,129 | L 0 ... 440,085 | ....... 440,085 XXX L
24703L 10 3 |DELL TECHNOLOGIES-CLV. .. | 07/16/2018. | CORNERSTONE MACRO | s 5,292.000 | .......... 502,601 XXX | 330,680 | ......... 145329 | ...... (60,935) | ..o (U I 0 [ (60,935) | ......... 01.....330,680 |..... 0. 171,921 | ... 171,921 | ... XXX [N
24703L 10 3 |DELL TECHNOLOGIES-CL V.....ccooooiviriiririirriiririinns .. [ 08/30/2018. [ ISI GROUP...........ccoooerveariieriiiereiseniiienies | e 17,717.000 | ....... 1,702,711 XXX | 836,242 | ...... 1,440,038 | ... (603,795) | ..o (U I (U (603,795) | ......... (U I 836,242 | ........ 0 ... 866,468 | ....... 866,468 | .............. 0 XXX [
82481R 10 6 |SHIRE PLC-ADR .. | 09/27/2018. | STIFEL NICOLAUS... [OOSR 25,000.000 | ....... 4,535,816 XXX | 3,525,653 0 | e 0. 3,525,653 | ........ 01.1,010,164 |..... 1,010,164 | ....... 22,343 XXX
82481R 10 6 |SHIRE PLC-ADR .. | 09/28/2018. | STIFEL NICOLAUS... ) 37,500.000 | ....... 6,784,236 XXX | 5,192,495 0.0 .....5,192,495 | ... 0[.1,591,741 |..... 1,591,741 | ...... 29,045 XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/14/2018. | CORNERSTONE MACRO..........ccccooovmmviiinnies | cvv 17,157.000 | .......... 262,696 XXX .304,760 ..(39,212) XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/15/2018. | CORNERSTONE MACRO..........ccocoommrrririnnies | cov 30,000.000 | .......... 461,400 XXX .526,113 cevvrnnnn.(68,565) XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/16/2018. | CORNERSTONE MACRO..........ccccoovumviiinnies | covvne 30,000.000 464,757 XXX 494,400 | ........487,800 | .......(68,565) | ......cccccc.0 | rviiricnn0 | i (68,565) XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORI .. | 08/17/2018. | CORNERSTONE MACRO. . 0,000.000 | ..........466,578 XXX 469,558 (21,353) | . XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/20/2018. | CORNERSTONE MACRO..........ccocooovmmriiinnies | covene 30,000.000 | .......... 467,454 XXX .465,000 0 XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/21/2018. | CORNERSTONE MACRO..........cocoommmvvrinnies | cvve 30,000.000 | .......... 468,975 XXX .465,000 0 XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... . | 08/22/2018. | CORNERSTONE MACRO.........ccocovimmmiiiinies | covi 30,000.000 | .......... 465,822 XXX .465,000 0 XXX
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Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's
Other- Total Foreign
Than- Foreign Exchan
F Temporar Exchan ge Bond NAIC
0 y ge Gain Interest / Designa
r Unrealized Current Impairme Change | Book/Adjusted | (Loss) Stock Stated tion or
ei Prior Year Valuation Year's nt Total Change in Carrying Value | on Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted | Increase | (Amortization)| Recogniz| inB./A.C.V. | B/A.C at Disposal | Dispos | Gain (Loss) | (Loss)on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value| (Decrease) | /Accretion ed (11+12-13) V. Date al | onDisposal | Disposal | During Year Date (a)
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/23/2018. | CORNERSTONE MACRO..........ccoovvmiimriinns | o 30,000.000 | .......... 464,784 XXX 465,000 0 0 0 0 | e 0 XXX L.
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/24/2018. | CORNERSTONE MACRO..........cccovvmmiierianns | o 30,000.000 | .......... 463,800 XXX .465,000 0 0 0 0 | e 0...465000 XXX L.
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/27/2018. | ISI GROUP.........coorririrircricinsienines | o 26,000.000 404,804 XXX .403,000 0 0 0 0 | e 0 | o 403,000 XXX L.
90187B 40 8 | TWO HARBORS INVESTMENT COR] .. | 08/28/2018. | IS| GROUP. 1,000.000 ...326,550 XXX .325,500 0 0 0 0 325,500 XXX L.
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .| .. 1 08/29/2018. | CORNERSTONE MACRO..........ccoovvmrrimriinns | wrreees 31,457.000 489,203 XXX . 487,584 | ... 0 0 0 0 | e 0 | e 487,584 XXX L.
G5785G 10 7 |MALLINCKRODT PLC D | 09/28/2018. | STIFEL NICOLAUS..........covvvmiivmrinriririiniins | o 64,000.000 | ....... 1,873,044 XXX ] 4,461,772 | ...... 1,443,840 0 0 0 0 | e 0. 1,443,840 429,204 XXX L.
G5960L 10 3 |MEDTRONIC PLC.......ccooiivinrininiiirieinsisniniis D | 09/28/2018. | STIFEL NICOLAUS..........ccocovmvimriirirciici | s 85,000.000 | ....... 8,361,205 XXX | 2,685,326 | ......6,863,750 | ..(4,178,425) | .................. (U I 0. (4,178,425) | ......... 0] ... 2,685,326 | ........ 0|.56753880 |..... 5,675,880 | ..... 120,700 XXX L.
G81276 10 0 |SIGNET JEWELERS LTD . [ 08/30/2018. | IS| GROUP. 20,000.000 | ....... 1,369,308 XXX ] s 777,979 | v 0 0 0 0 0 | 0] s 777979 | ... 0 ... 591,330 | ....... 591,330 | ....... 12,523 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous. 43,258,240 XXX ...38,472,741 | ..... 25,035,852 | ..(6,948,638) | ..o | o0 | (6,948,638) | . .....29,692,149 .0 | 13,666,092 |...13,666,092 | ..1,592,430 XXX XXX
9799997. Total - Common Stocks - Part4...... 43,258,240 XXX ] 38,472,741 |..... 25,035,852 | ..(6,948,638) | ... [ o0 [ (6,948,638) | ......... 0] ... 29,592,149 | ........ 0 | 13,666,092 |...13,666,092 | ..1,592,430 XXX XXX
9799999. Total - Common Stocks 43,258,240 XXX | 38,472,741 | ..... 25,035,852 | ..(6,948,638)] .. w0 | 0 (6,948,638) ......... 0] ... 29,592,149 | ....... 0 | 13,666,092 |...13,666,092 | ..1,592,430 XXX XXX
9899999. Total - Preferred and Common Stocks . 45,255,215 XXX ] 40,654,351 |..... 26,425,395 | ..(6,801,371) .(4,800) L0 (6,806,171) | ......... 0] ... 31,768,958 | ....... 0 | 13,486,257 |...13,486,257 | ..1,710,522 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks ....205,927,180 XXX ....200,952,818 |...139,653,606 | ..(6,787,792)|.....2,909,266 | ............ 0. (3,878,525) ......... 0]...192,421,129 | ........ 0 | 13,499,633 |...13,499,633 | ..6,254,987 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, 2018 of the GREAT AMER'CAN INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Schedul Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
el Type(s) 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 | Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) B.JA.C.V. | )/Accretion Items Exposure Entity end (b)
Forwards - Hedging Effective
1.30730 CAD /1 USD. Canadian Dollar Exposure. |N/A........ | Currency ........ I Fifth Third Bank .. QFROUN1UWUYUODVIWD51 | 09/27/2018 | 12/28/2018 | | | ...70,000,000 | ........... 1.3073 0 0 0].....603442 |..| .........693442 0. 693,442 0 0 f.e 171,464 1.00.
1219999. Total-Forwards-Hedging Effective. 0 0 0 693,442 |XX| ...........693.442 0. 693,442 0 0. 171464 | XXX XXX
1269999. Total-Forward: 0 0 0 693,442 |XX] . ..693,442 0f... 693,442 0 0f. . 171,464 XXX XXX
1399999. Total-Hedging Effective. 0 0 0 .....693.442 [XX] .........693,442 0 ... 693,442 0 0f.. 171,464 XXX XXX
1440990, TO T AL e LD LEEEE .0 w0 ] 693,442 [XX] ..........693442 | . L0 ] 693442 | oo 0 | i 0] 171,464 XXX XXX
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Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
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 ltem Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement for September 30, 2018 of the GREAT AMER'CAN INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure

NAIC 6 Desig

Fifth Third Bank | Y. I N 0 693,442 693,442 ..693,442 .693,442 171,464 . 171,464
0799999. Total NAIC 6 Designation 0 693,442 693,442 ..693,442 171,464 .. 171,464
0999999. Gross Totals 0 693,442 693,442 693,442 [ o0 093,442 | 171,464 . 171,464
1. Offset per SSAP No. 64 0 0

2. Net after right of offset Per SSAP NO. B4.........cceiiiiiiiiieiiisseis sttt eseesesassensenssesssanas 693,442 | oo 0




Statement for September 30, 2018 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, 2018 of the GREAT AMERICAN INSU RANCE COM PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
The Bank of New York Mellon..........cccccovevnnnees New York, New York. ....0.700 518 0 419,889 2,124,968 533,301 | XXX
Bank of America. Miami, Florida. 0.000 0 0 1,577,402 1,889,129 2,107,646 | XXX
Bank of America. Singapore. 0.000 0 0 719,218 721,341 5,113,241 | XXX
BB&T. Crestview Hills, Kentucky. 0.000 0 0 1,971,613 1,971,613 1,971,613 | XXX
DBS Bank Ltd Singapore. ..1.740 4,757 5241 | oo 12,547,829 | ..ooovvvvvvnnnn 8,467,713 | ..oovvvven 15,043,623 | XXX
The Bank of Guam Hagatna, Guam. 0.250 A7 51,134 51,134 51,134 | XXX

Certificate of Deposit .25% 12/27/18. 0.000 0 0 0 0 0 [ XXX
The Centreville National Bank Stevensville, Maryland. 0.000 0 0 371,694 426,731 432,584 | XXX
First Bank St. Thomas, Virgin Island: ....0.700 0 2,751 503,500 503,500 503,500 | XXX

Certificate of Deposit .70% 12-20-18 0.000 0 0 0 0 0| XXX
Huntington National Bank..............c..cccecueverernsrirsererennne. - CoOlumbus, Ohio. 0.000 0 0 4,999,523 4,999,523 4,999,523 | XXX
JP Morgan Chase. Indianapolis, Indiana 0.280 53 0 75,292 75,310 75,326 | XXX
Keybank. Albany, New York 0.000 0 0 4,999,936 4,999,936 4,999,936 | XXX
Laconia Savings Bank ield, New Hampshire 0.000 0 0 197,797 157,325 286,808 | XXX
The Northern Trust Company / O'Hare.............ccc...ceee... SChaumburg, lllinois. 0.000 0 0 2,228,629 144,699 1,685,731 | XXX
PNC Bank Pittsburgh, Pennsylvania 0 0 (33,981,858) (69,357,968) | ..
Northrim Bank Anchorage, Alaska 0 70 36,946 36,946

Certificate of Deposit .20% 10-22-18 0.000 0 0 0 0
Oversea-Chinese Banking Corporation Singapore. 0.000 0 0 126,417 125,977 125,997 | XXX
Royal Bank of Canada Toronto, Canada 0.500 118,378 [V 40,170,652 | ..ovvvvee 42,283,113 | oo 44,594,864 | XXX
RBC Dexia Investor Services Trust Toronto, Canada 0.000 0 0 1,834,505 1,835,284 1,836,274 | XXX
Sumitomo Mitsui Banking Corporation. Singapore. 47,774 22,112 8,905,193 10,906,968 13,856,414 | XXX
US Bank Miami, Florida. 0.000 0 0 0 0 0| XXX
Wells Fargo Bank. Los Angeles, California 0.000 0 0 8,232,835 3,920,721 7,576,618 | XXX
0199999. Total Open Depositorie: XXX XXX 171,480 30,220 55,988,148 [ ..cccovureene 16,283,964 | ..o 64,735,292 | XXX
0399999. Total Cash on Deposit. XXX XXX 171,480 30,220 55,988,148 | ............ 16,283,964 | .............. 64,735,292 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 1,469 1,463 1,464 | XXX
0599999. Total Cash. XXX XXX 171,480 30,220 55,989,617 | ............. 16,285,428 | ............. 64,736,756 | XXX

QE12




€130

Statement for September 30, 2018 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 [Invesco AdVisors INC. Treasury POMTONO INSHIUHONAL CIASS................uuuuurrrrrreeeesssssaareeesssesssssssssesssssssssssssssses s sssssssssss s sss st ssssssss s asssees | assseesssssssssssssssessesssees 09/28/2018....... 1.970 122,969,916 0 2,764,123

60934N 10 4 |Federated Government Obligation FUNG INSHIUONGI SNATES............ccccccoeceveerseeveeesssseeesssssseesssssseessessseessssssseessssseeesssssssessssoseeesssossees s 09/28/2018....... 1.930 10,417,398 0 ...120,749

693510 19 9 | PNC Treasury MONEY MArKEt (A)........ccoceeeeuveerereereesssssesmsesessssesssssssssmsssssssssssssssssesssssssssssssssssssssssssss s sssoseenes 09/28/2018....... 1.673 ..61,470,614 0 ....376,426
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO............ccviiieeeerese e 194,857,927 0 .orrn3,261,298
8899999. Total- Cash Equivalents R e [ 194,857,927 [\ 3,261,298




Supplement for September 30, 2018 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, 2018 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

* 1 6 6 9120184550010 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

Alabama.........cccoeerievriirinnnes
Alaska.....
Arizona....
Arkansas.....

California.........ccocvevererrirennes
Colorado.......cccevevvererrernnan.
Connecticut.........cccocevvernneee.
Delaware..........cccocvverevnnen.
District of Columbia...........DC | cooovererriiieieceal0 [0 0 e
10.  Florida......ccooeeveeveereveeee FL [0 e ,906 |0 [
GeOrgia....cerverereenrenrernrrnnes s OA |0 0 0 s
12, Hawaii.....ccocoveereevereeereeeeee H 0 0 0 e

© © N o ok N =

N
.

18.  Kentucky.....oooovvveeririinnnne
19.  Louisiana.........cccevverririerenns

21, Maryland.......cccooovivnniinnnnn.
22. Massachusetts......................
23, Michigan......ccoeceevverveereriinenns
24, Minnesota.........ccoevvrrreunnns
25.  MisSiSSIpPPi......ccoverererrierenans
26, MiISSOU. ..o
27.  Montana........coeevveeriereinenns
28.  Nebraska.........cccooovvvrvrrnnnne
29. Nevada....
30. New Hampshire...
31, New Jersey.....
32.  New Mexico.

33.  New York.....

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

36.  ONi0..cocereeeiereeieeisceiis

37.  Oklahoma........cccoocuminiuninnes

38, Oregon.....cccveveerererinreiienns

39.  Pennsylvania........cc.ccceerrnee.

40. Rhode Island..........ccccovvvneece Rl |0 0 0 0 [ (0 IO [0 [0 O 0
41.  South Carolina.......cccveeeeeeeeSC | i 0 0 0 e [ ) 1 I [0 (0 IO 107
42, South Dakota........cceeereeeeeeSD |0 0 0 0 [ (01 O [0 [0 OO 0
43, Tennessee.......ccooevevmrveeeeee IN |0 eeciiicienennd0 0 [0 e () 1 [0 RN (01 O 10
44, TeXaS..ornrnererrnrnenererreee I et i [0 0 e [VZ0) 1 I [0 [0 O 22
45, Ut UT 0 0 0 0 e (0 O [0 (0 O 0
468.  Vermont........ooevenevevneeneeee VT [0 0 0 0 [ () 1 [0 [0 O 14
47, Virginia....c.oeceeneeeenseeneeneene VA L0 0 0 0 e (G 1 [0 [0 O 45
48, Washington........cccoeveeeec . WA | cooiiiiieeinl0 [0 [ eciieen0 0 i (VA E) ) [0 TN (0] T 235
49, West Virginia......oooeeeveeeet WV |0 0 0 0 e (0 O [0 (0 O 0
50.  Wisconsin.........ccoeevereeeeeee W 0 |0 [0 |0 e (010 TR [0 RN (010 TR 0
51, Wyoming.....oooeeeneeervmeeneeee WY 0 0 0 0 | (0 O [0 (0 O 0
52.  American Samoa..........ccc... . AS | viiiiieieienn0 |0 0 |0 [ (010 TR [0 T (010 U 0
53, GUAM...ooeiceeeeceiesieeeeee s GU 0 |0 0 | eeciieeenl0 [ (010 TR [0 R (010 TR 0
54.  Puerto RiCo.......cccoevvereeeee . PR 0 |0 0 |0 [ (010 TR [0 R (010 TR 0
55.  US Virgin Islands.........cccooce. VI | o0 [0 0 0 | (0 O [0 (0 O 0
56.  Northern Mariana Islands....MP |...........ccccoeunee. {1 O [0 R {0 O [0 T {0 [0 {0 O 0
57.  Canada........ccoomemrnrunnennd (07.1\\ |l S (0 (0 S (0 [0 (0 O [0 (0 O 0
58.  Aggregate Other Alien.......... (O I (01 IO (01 I (01 IO (01 I (01 IO (0] I [0 IO 0
59, TOtalS...oweererresireressessisrrsnesniees | ceesessnessesesnes 266 | .ooreeer331,909 | 0 | 0 433,351 | oo 50,000 | oo I 402,763

58998. Summary of remaining write-ins

for Line 58 from overflow page. | ......ccccovevverncad [0 I (01 IO [0 IO (01 IO [0 IO (01 I [0 IO 0
58999. Totals (Lines 58001 thru 58003
+58998) (Line 58 aboVe)......ce. | cevrerereererrireiienead [ I (O [ I (O] IS [ I (O IS [0 P 0
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Supplement for September 30, 2018 of the GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for September 30, 2018 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

* 16 6 912 0185050010 3 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2018
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
................ 182,394,264 | ............. 177,159,397 | ..................58,524,070
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged PONICY? .........cururuuierrerrureiiniiieeieiiesiseese sttt essees Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTTIEA OF ESHMATEA? ... oottt ettt £ s8££ 82 E e85 E 42 £ 818282 E 5845842 E e s ettt 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:
2.31 AMOUNE QUANAIBA: .....uvveveiiisiie ettt e bbb bbb bbb b a4 a4 s bbb b s b s s s s s b st s b s st s et s bbbt B 0
2.32 Amount estimated uSiNg reasonNable @SSUMPHONS: .........cuiiieuieireeeireei et ee ettt st s s eE bR Rttt nnsenns 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 POIICIES: ........wurerurrrrerrusresnereeeessisessssessisessssssssssssessesssssessesssssssssessessesssssssssessssssssessessessnssnes B 0
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