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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cveeiieecet ettt | sriennieens 3,882,244,943 | ..o (U I 3,882,244,943 | ............. 3,874,400,270
2. Stocks:
2.1 Preferred SIOCKS........ciuurirrricrierisesieesiseessssi st sesssssssesssseniseses | sessissssesenes 291,884,283 | .....ovvverrcrieeeieninns (U I 291,884,283 | ..o 274,263,163
2.2 COMMON SLOCKS. ...vourevurrirceisrireceienseesses st sess s esssenstssnsenns | sesssesesnns 1,055,257,306 | ....oovvrerneenne 13,902,075 | ..coovnvvn. 1,041,355,232 | .....covvvenneee 983,435,371
3. Mortgage loans on real estate:
31 FIISEIENS. covvveevercerri ettt | eenieseinenes 327,738,121 | oo (U IO 327,738,121 | oo 325,454,841
3.2 Other than firStHENS. ..o | oo 0 [ oo (O N 0 [ oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......cvvveiievcteie ittt bbbt bbb s et en s s ssnaas | sbessessessssssesssssnsessesnsan (0 RO L0 RN (1 TR 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)......cveiviicieiiiic ettt bbbt bbbt snsessenas | sbssssssessesinees 57,488,401 | oovevereceeeeiinnd (01 I 57,488,401 | .oooverenne 58,221,275
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......eueececireeeeieiseesseeeesessnees | reeeesssssesssessssessssenesaens (01 RN L0 U 0 [ oo 0
5. Cash ($.....12,065,211), cash equivalents ($.....188,184,809)
and short-term investments (3.....193,689,763).........cccurmerurrrrermmeresnseessesssnsssesssesssnees | sesnssessnnens 393,939,783 | ..o (U IO 393,939,783 | ..o 318,171,232
6. Contract loans (including $.......... 0 PrEMIUM NOES).....coucerrerieeceeeeeseerneeeeeeseeesessessessessssseess | ceseesssessssessssessesssssssesn (01 SO L0 (01 R 0
T DBIIVALIVES. ...ttt ettt et et et et et et et et enenenen s s s s s enennenennnens | ererererererererareeenans 32,715 | e [0 I 32,715 | oo 745,215
8. OtheriNVESIEA @SSEES........cveeeeiceete ettt sessensenassenns | ereassenansened 616,157,332 | woooveeeeeeeeeee e, (0 616,157,332 | .ccvvveveee 593,851,720
9. ReCEIVADIES fOr SECUMMES. ..o eveviececeeiieectc ettt es st snssaens | oraesesessesesananes 4,574,604 | ..o [0 A 4574604 | ..o 1,021,461
10. Securities lending reinvested COllateral @SSELS..........vrureirrurririeiererereneeseeseeeeeseeseiesseeens | ceeseesessesssssseessesesseseees (01 SO L0 RN (0 I TR 0
11, Aggregate Write-ing for INVESIEA @SSELS.........c.rwururriiiecircireieci ettt stseeseees | seessssesssnssssssessssssssneseees [0 [0 {0 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUEM...........cuurumrirrirerierierieee et
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccceees | covvreverennes 387,695,089 | ......ccoevnee 23,918,768 | ......coo..... 363,776,321 | ...coovvennee 341,999,769
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)...........coveevrrreernes | ceveeeereernenns 253,926,192 | ..o (V1 I 253,926,192 | ..o 259,673,660
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... ).ttt sentes | essesses et en st (0 0 [ oo (01 OO 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS...........cc.ririmririnriisrsrseiseseseiseiness | eriesissienes 74,419,240 | oo (U N 74,419,240 | ....ccvvenn 65,592,566
16.2 Funds held by or deposited with reinsured COMPANIES...........cc.cviveieicrisieiesseiieiees | ceerereiessse e (0 TR L0 TN (0 I TR 0
16.3 Other amounts receivable under reinSUrance CONTaCES.............ovreinriniinrineineins | e (0 O (O OO 0 [ oo 0
17. Amounts receivable relating to UNINSUTEd PIANS...........c..c.euiueiveiciiieieceese ety | cvevsesssessess e sesnea 0 | oo 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoocevevceees | cevvevesieicseeieees (01 TSR L0 TN (0 TR 0
18.2 Net deferred taX @SSEL. ...ttt esst s | sesseessesenns 146,343,371 | oo (U I 146,343,371 | ..oovvvreenne 163,195,781
19.  Guaranty funds receivable or 0N dEPOSIt.............ccuevciieiieiiiee et bsienes | crevesssesse e ssse e (0 TSR L0 TN 0 [ oo 0
20. Electronic data processing equipment and SOftWArE.............cccuviveievcieieieiesieeisse e | coevsssesennenas 59,362,856 | ...ccovrreinn 50,693,255 | ..coeveierinn. 8,669,601 | ...cccvvevnrnean 6,974,983
21, Furniture and equipment, including health care delivery assets (§.......... 1) PSSR ISV 10,466,169 | ....cocvveennnee 10,466,169 | ...cvverrererereieireeeenes (01 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coceveeerveveviies | covvierreseeeseeeee s 0 | oo L0 TN 0 [ oo 0
23. Receivables from parent, subsidiaries and affiliates.............cccceerieicerireieicieceie s | e 16,367,995 | ...oovovvevercrn 125,877 | oo 16,242,118 | ..oovvne 10,011,326
24. Health care (§.......... 0) and other amounts receivable...............ceiveieiiviieicecceieeesiei | e 14,600,636 | ...coovveverirererereiaes (01 I 14,600,636 | .....c.cconc.... 14,885,668
25.  Aggregate write-ins for other than invested @SSets...........ccceevieieicieesiecee e | e 595,663,418 | .................. 30,640,408 | ... 565,023,010 | ................ 698,945,455
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25).........c..veerreineeerierisrssesessessesssssssesssssessssesees | sesssesesnns 8,229,019,893 | ....ocvvvvvnnee 129,884,003 | ............. 8,099,135,890 | ....ccoeuuc 8,026,095,036
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........ccovvvvvre | corvrreereenereieirsinseieins (0 L0 N (1 0
28. Total (LINES 26 @NG 27)......ovumreerrrirriicrieesiesiseesiesiessssessseesse st ssesssesssssssesssessssens | eeessceees 8,229,019,893 | .....cvvvvennee 129,884,003 | ............. 8,099,135,890 | ............. 8,026,095,036
DETAILS OF WRITE-INS
1100, Rt | eeeste et (O RO (O RN (0 R 0
1102, ottt | eieste et 0 [ o (O RN (0 RN 0
1103, Rt | Heeeete et 0 [ o (O RN (0 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccveeveirrinierneeiieriens | covreieissiesessesesessesees (0 R L0 TN (1 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......cireeriririeieiiiiesisieieissieiseississiens | cvesnsesssssssessessssessesessees (O I [ I {0 I 0
2501. Receivable from Federal Crop Insurance COorporation..............cceueeeereveernserssessersesensessessnes | covveveriesnns 334,980,435 | ...oooveeeeead (01 I 334,980,435 | ......coovnne 466,667,511
2502. Company oWned life INSUTANCE............cvvveiriiiiieieiceie bbbt ssens | sentessesssnes 181,175,700 | oo (V1 I 181,175,700 | .coevrvreee. 179,861,963
2503. FUNAed dEAUCHDIES.........c.oouverriiriieriicsiesi st esst s | oessssessssnesinns 33,337,152 | oo (U I 33,337,152 | cooovvrieri 28,192,144
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccocvvevenisieneseieiens | orveieieiens 46,170,131 | oo 30,640,408 | ....coovvvvveee 15,529,723 | ...oovveree. 24,223,837
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)........ocirrerrrereceincmmeseiessenesnsesesenssnes | sevrssseeessenes 595,663,418 | .....ooccvrenenne 30,640,408 | ................ 565,023,010 | ..ccovvcrennce 698,945,455




Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current accident Year $.....354,9468,515).........cvriiieiieisess st | ensiesissinsinnes 3,057,199,096 | ...ovovrrvvrrrrirnnn 3,065,142,336
2. Reinsurance payable on paid losses and 0SS adjUSIMENT EXPENSES........ccurirererrirrieineireireesiseeeeseesse st sssssssssssessens | seesessesssssessesssssnnenns 5,389,781 | oo 3,259,184
3. LOSS AQJUSIMENT EXPENSES.......cvcviieiieireicieiieietss ettt s sttt s st n st ent s s s tensessessnsantes | essessesssssssessesnnees 722,905,319 | ovvrerreriirieiienns 723,949,574
4. Commissions payable, contingent commissions and other similar charges. ...13,094,376 ...17,053,224
5. Other expenses (excluding taxes, licenses and fees)..........c.cocuverrerennnes .168,093,823 A77,311,111
6. Taxes, licenses and fees (excluding federal and foreign income taxes).........ccocvveveevererrirennns 15,889,359 21,092,959
7.1 Current federal and foreign income taxes (including $ ..0 on realized capital gains (losses))... 5,335,703
7.2 Net deferred tax liability. N .0
8.  Borrowed money§$.......... 0 and interest thereon §......... ettt | dreebeeesaes et s s eneaas (O [T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....465,809,015 and including
warranty reserves of §.....6,093,595 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service Act).
10.  Advance premium................
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t s | eneb st (U RN 0
11,2 PONCYNOIAETS........oovvieviiiie ittt bbb s st b bbb bbb s s s bbb bbb s s s bans | sebessessssantes et s tense s e bnsensesansed 0 | oo 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........ccvvvueveeiveerieinereieie e ssse s sessesessssesenns | evssesisssssesessenss 111,303,944 | oo 111,234,346
13.  Funds held by company Under reiNSUrANCE trEAHES..........c.cviuiveiicicieeeie ettt et s senaens | essessessssssesssensa 438,477,512 | oo, 521,260,285
14.  Amounts withheld or retained by company for aCCOUNt Of OthEIS...........cccueieicese e ssresssbesssenss | evessiissssesensinees 101,732,652 | oo 93,632,629
15.  Remittances and iteMS NOt AlIOCALEM. ..........c.ccuiveiiicreiccc ettt bnaas | evssssssesssesses e snes 4,196,579 [ oo 3,583,255
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)...vu vttt ssessenssssens | esssssessestensesentns 29,697,000 | .overerererrerirrieinns 29,697,000
17.  Net adjustments in assets and liabilities due to foreign eXChange rates.........ccocuiveieivciciicicese e sessienies | e 23,798,485 | .coeveiea 22,510,079
18, Drafts QUESTANAING........cvvceeieieiicie ettt bbbt s bbb st s st s ssentas | eesiestensen b st n st (0 T 0
19.  Payable to parent, subsidiaries and Affiliates...........cccccvieiiiiiirieiccce b nsens | e 4,753,360 [ .ovcverecenns 3,217,800
20, DEIVALIVES......oocvoiiriiiti bbb | et (U [ 0
21, PaYaDIE fOr SBCUMTIES.......cuvecveieieeieiicteec ettt bbb bbb bbb s s b st bbb s s ss s ssesasaens | svesissstessesnsensesaes 30,803,399 | oo 30,486,701
22, Payable for SBCUMLES IBNAING..........cceeieieiiiicieise sttt bbbt en bbb s s s saenns | stisssesssssessesestes s s ssen s bassae [0 R 0
23.  Liability for amounts held under UNINSUMEA PIANS.........c..cururiiiuriririinrire et ssess et ssesssstesssssssssessessssssssessessns | sonessessssssssssssssssssnsssessessssssnssn [0 TR 0
24.  Capital notes §......... 0 and interest thereon §.......... ettt et st stnstas | eentiestien st 0 [ oo 0
25, Aggregate Wte-iNS fOr lIADIIHIES. .......vrvrrvererireeiierireire ettt ns s sssssessessss st ensensessensensnssnssans | snsssssssssssessasssnes (118,474,704 [ .ovove, (111,774,311)
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)..........c.cveiuircicieieice st sssssssesseses | svsessssssesssssessan 6,037,050,438 | ...ccocevvirrrennnnd 6,120,178,103
27, ProteCted COIl ADIHES. ........cvucveeiciiericricrieii sttt bbbttt |ttt (O [P R 0
28.  Total liabilities (LINES 26 @NA 27).......cc.ruimrercriierieeeierieeessesieessesss st ssess s ssstssesssesssssesssessssessssssssessssnensss | sssssssessnsssesssess 6,037,050,438 | .....ccoccnriinenc 6,120,178,103
29.  Aggregate write-ins for SPECial SUMPIUS fUNGS..........c.cvivieeieeicices ettt sss st s sbes s ssssnanns | svessessssssessesnsnes 100,992,007 | ..oooovvererrrerennns 102,620,000
30, COMMON CAPIAI STOCK.........cuieiieiiiieiieictecie ettt bbbt bbb bbbt et es st s bbbt nsess s sentenans | evsessssessessesnssnsenais 15,440,600 | ..o 15,440,600
31, Preferred CAPIHAI SLOCK.........cvuevveeeeieiieeeeie ettt sttt | eessessenten sttt [0 U 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........cceviueiciiiiccee et ss s ssnsens | essesesssses s ses s s sses s 0 | e 0
33, SUMIUS NOLES....eueriereeisriseissieee sttt st st e st s8££ eS8 E et en st sent st | sebsessastenssnssessansanssessen s st enee [0 U 0
34,  Gross paid in and CONMDULEA SUMPIUS.........c.ccuivieiiiiiieic ettt bbbt sns st s s | snbessesassessesassnaaes 810,937,254 | oo 809,251,710
35, UN@SSIGNEA fUNAS (SUMPIUS).......cueveeveriieiericesctes ettt sttt s st a s sttt s bt aess s ssstessnsntssntnsenes | evessssssssesnnsines 1,134,715,591 | oo 978,604,624
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt s et saensens | sresesestes ettt sees [0 U 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt enr e | ettt 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).........cceuereireieiriieiieieisetese e sessess st ssssssesse s ses s sssssssssssens | ssssssssssssessssssees 2,062,085452 | ...cccoevrennnns 1,905,916,933
38, Totals (Page 2, LINE 28, C0l. 3).......uirerereeeieiiieciieeiseceiee et seest st eest st ssesssessssensasssnsnssnssns | nesesssessnsesesssens 8,099,135,890 | ..coovvrervrernes 8,026,095,036
DETAILS OF WRITE-INS
2501. Accounts payable and other liabilities.. ...24,081,963 | .... ...32,663,641
2502. Retroactive reiNSUIANCE CEABM.........cuivuivieieeicieteie ettt bbbt es s s s b s st s besses s bensesaenes | sbesesissessesansnsans (142,556,666) | .........ccovvereeee. (144,437,953)
2503, e8RS Rttt | Heee sttt (U RN 0
2598. Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE..........ouuriirrirrierireie sttt sssssssssssssssssssssssssens | resessesssssssssssssssssssssessesssssens [0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 8DOVE)........cueuurreuireriresisie e ssnsssnss s sssssssnsssnsens | sosesssssssesssesaes (118,474,704)| ... (111,774,311)
2901. Retroactive rEINSUTANCE GaIN........cevuuriurrririseississesseesseesssesse sttt sees bbbttt sttt sessesienen | crbsenientsnieneeneas 100,992,007 | .oovvevvrrrirrinne 102,620,000
2002, oot
2003, oottt E RS ne e
2998. Summary of remaining write-ins for Ling 29 from OVErIOW PAGE.........vvu ettt essens
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNE 29 @DOVE)......vuruiueireireirseresasasssessesssssssssssessssssessesssssssssesssnssssssssessssssssssssssssssseses
320, ettt RS8R AR
3202, R8RSR
3203, ottt RS E R EERR£EREEERE£ERREAEE AR R
3298. Summary of remaining write-ins for Line 32 from overflow page.
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......uiuiuiieiiciiteiietsies ettt ses b naes

Qo3




Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

STATEMENT OF INCOM

E

31.
32.

33.

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

Cumulative effect of changes in accounting principles
Capital changes:

3201 P INL. ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred to surplus
Surplus adjustments:

33.1 Paid in
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...
Dividends to stockholders
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamed:
1.1 Direct.......oocuune. (WIHEN §.....373,872,636)......ccevvrrerriinecsesissessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssessssnnsss | svessssssssnns 400,196,048 ...377,545,983 | ........... 2,192,975,491
1.2 Assumed . (written $ 570,478,338 554,829,528 ....2,246,185,871
1.3 Ceded............. (Written §.....268,277,200).........c0ummrvrrrrrnresssissssssssssssssssssssssssssssssssessssessssssssssssssssssssssessssnnss |_sissssssisnas 297,865,590 ....295,891,332 | ........... 1,585,273,761
1.4 Net.....ooovrrnne. (WItEN §.....873,459,645)........00eerrereiesiie sttt ssss st sssssessssnnss | iessssssnnns 672,808,796 | .......o.c.... 636,484,178 | ........... 2,853,887,601
DEDUCTIONS:
2. Losses incurred (current accident year $.....390,300,328):
2.1 DIFECL. ettt | enteneaneeas 132,288,516 ...135,104,954 | .......... 1,185,986,214
2.2 ASSUMEM. ...kt | freriieeieees 250,842,184 ....280,260,280 | ........... 1,149,628,152
2.3 CRABA. ... Rttt | _shiesiiesis 101,200,810 ...133,301,869 | ..oooocvenvee. 939,192,344
2 NBL. .ottt | enteseaniens 281,929,890 ....282,063,365 | ........... 1,396,422,022
3. Loss adjustment XPENSES INCUMEM..........cceiiueiueieiiiiieieie st ettt st ns 87,226,428 71,717,619 | coveerne 336,883,688
4. Other underwriting expenses incurred .245,681,475 222,005,044 ...969,534,542
5. Aggregate write-ins for underwriting EAUCHIONS..........cocviiiiiieiccee et b s sssens | asnsessssssssensesssssnseseead [0 PSRRI 0
6. Total underwriting deductions (LiNES 2 thIOUGN 5).........cccueiiueiicieieeseciseeeee ettt ssessss s esssneens | evsessessnnes 614,837,793 | ..coovven 581,786,028
7. Netincome Of PrOtECLEA CEIIS..........ccuivcieeiecicieeee ettt bbb b s sten s sens | esbisssessassasssssessssaessnd [0 PO R R 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cocvueviieiieeiieicieeeee et sesse s sssessenes [ evsesssssssannes 57,971,002 |...ccevrernnne 54,698,151
INVESTMENT INCOME
9. Net investment income earned ...09,681,782 | ..ccovvvrrrnn 48,578,822 | ...ccoeeneee. 233,462,349
10. Net realized capital gains (losses) less capital gains tax of $ (112,041 s (2,386,421)| ..ovoovennes (37,851,828)
11. Net investment gain (I0SS) (LINES 9 + 10)......cucvcuirieiiireieieesee ettt s st s bnaas | svsesssesnnaens 58,560,741 |.coovererrnnn 46,192,401 | ..covvveeee. 195,610,520
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged Off $.....64,210)......c.curiiiiiicisireseresessssesssessesssssssssssssssssssssssnnes | cesieessesssssssessiens (64,210) (2,708,688)
13. Finance and service charges not included in premiums..... 258,129 |... ...1,005,738
14. Aggregate write-ins for miscellaneous income........... ..1,362,590 |... 5,825,198
15. Total other income (Lines 12 through 14) 1,556,509 4,122,248
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taXeS (LINES 8 + 11+ 15). ...t b et ses b senes | sestenssssanes 118,088,252 ...101,909,525 | .............. 350,780,118
17. Dividends to policyholders 469,505 | ..o 224193 |....ccoen 1,494,377
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)......cciueiinririieiesssiesessstesss e sisssss st s sses s ssesssssssssessesssnsnsns | ssessessessnns 117,618,747 ....101,685,332 | ...coocoe. 349,285,741
19. Federal and foreign inCOME taXES INCUITEA.........c.ccuuevueieiiciieissicie sttt ssnaas 18,197,613 17,859,090 |...ooverirnenad 67,207,527
20. Netincome (Line 18 MinuUS LiN 19) (10 LINE 22).........covvuiiierierieicieisstee st ssessssssesessesssssesss | coseesssssinsenes 99,421,134 |................ 83,826,242 | .............. 282,078,214
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PriOr YEAT.........c.cc.cvueuevcieiieieisiesse et ssesssses | sevesssnns 1,905,916,933 | ........... 1,668,372,910 | ........... 1,668,372,910
22. Netincome (from LiNE 20)........cccceierrieieineseiessesise et ssesssssessesssssssssessessessssssessessssssessesssssssssessessenss | vosvenieninnnen 09,421,134 [ i 83,826,242 | .............. 282,078,214
23. Net transfers (to) from Protected Cell ACCOUNLS...........cc.cciurieiviciciesseee st stess st sssssenes | eevessesssssesessessssessens (U1 RN (U1 RN 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....15,343,235 63,764,444 .(21,288,639)] ... ....(29,808,101)
25. Change in net unrealized foreign exchange capital gain (I0SS)........cccveueieirriueieieeiree et ssssesseses | snessesesssssssssnnes 8,850 2,135,136 | coovererrnnes (1,114,736)
26. Change in net deferred INCOME tAX..........cc.uevuiucieiiieie ettt b s s bbb ssensnns | oestesssssesaens (1,509,175) (122,146) | ....vcvvrrveee 10,590,801
27. Change in NONAAMILEEA @SSELS..........ccvvveiiriericie ittt s bbb s estensns | sestessissaesiens (1,155,974) [ oo (3,954,044)| ...oevvevne. (1,755,339)
28. Change in Provision fOr FEINSUTANCE..............ccueiieiicie ettt st s e s bbb sses s saesssssnsans | eebiessessesssssssessssaesaend 0 ..(1,120,282)
29. Change in surplus notes...... w0 |0 |
30. Surplus (contributed to) withdrawn from protected cells. ]

0501.
0502.
0503.
0598.

Summary of remaining write-ins for Line 5 from overflow page.

1403.
1498.
1499.

AMOrtiZation Of INTANGIDIES.........cvurveeerieie ettt sttt ns
Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above) ..
1401. Company owned life INSUraNCe..........covverrerreneeneeneernenns 21,313,737 |...
1402, MISCEIIANEOUS INCOME........oucveieieeieciie ettt b bbb et s s b s bbb ss st ssessnsnaas | evsesesssesaesansaes 365,467

3701.
3702.
3703.
3798.
3799.

Change in foreign exchange reserve

Summary of remaining write-ins for Line 37 from overflow page...

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

...(1,288,406)
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

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............ccuevevcreicicicisie ettt bbbt sssaenes | saessessssenens 656,414,601 | ............... 696,862,750 | ............ 2,970,199,712
2. NetinVESIMENTINCOME. .......ciiiiieieicie bbb bbbt 55,229,503 41,447,468 225,060,564
3. Miscellaneous income..... ....689,886 937,263
4. Total (LINES 1 thIOUGN 3).....vuieieeciecieiteeice sttt bttt bbbt 712,333,990 ....3,196,197,539
5. Benefit and 10SS related PAYMENLS..........c.cvivieiieciie ettt sttt ssanans | srtesnteneenes 294,687,919 | .................70,330,468 | ............... 935,286,157
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ccuvveeievieieieinisies | cveieissiesiessessesesenns [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUctions.............ccocuevevvcueriieicreseeeee s | cvreveeinaenae 350,693,349 | ...ccevneeee 242,330,195 | ............ 1,185,321,947
8.  Dividends paid t0 POICYNOIAETS..........c.vueiveiiiiieie ettt sstenns | sebessessssssassesa 469,505 | ..oovieieean 224193 | oo, 1,494,377
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES).......ccvrrvrerrrrerrerrernns (770,726) 400,425 81,084,008
10. Total (Lines 5 through 9) .645,080,048 313,285,281 2,203,186,489
11. Net cash from operations (Ling 4 MiNUS LINE 10).........ccoviveriirirereiieriees ettt ses s sssessssssssssesnnas 67,253,942 425,310,395 993,011,050
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BONAS...oeoceeiieeteie ettt st ettt a st e bbbt st ssessen s s aentnes | erseseeseeneas 153,966,583 | ............... 161,648,067 | ............... 682,310,837
12,2 SEOCKS...cvuvvririetie ettt Rttt ntas | eesiestenseneaees 12,369,851 | .ovovcvrrrnnn. 18,522,817 | oovvvreren 121,457,236
12.3 Mortgage loans 71,924,048
12,4 REAIESALE.....vuevieeiecicie et
12.5  Other INVESIEA @SSELS.........eveiiecveiceceeieets ettt sttt bttt ettt es ettt snssaessnastssssssessnnsasansens | svestesssissesasans 4,835,182 | ..covvrrenne. 15,015,960 | .....ocoeceee. 47,712,160
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccceveveiereieeieseceseeieens | oo (107,059) | ...cvvvrreee. (5,963,010) | evovvvrrnene (10,690,256)
12.7  MISCEIIANEOUS PrOCEEAS..........cvvevecveieieiicicie ettt sttt st s s esse s ssssssenes | ensesssassesssssssessessssansans (L] 2176281 | ................... 6,144,442
12.8 Total investment proceeds (LINES 12.1 10 12.7) ... sssssssessessssessenss | ssessessssasses 171,920,139 | .oovvvvrrnee 192,820,002 | ..o 918,859,467
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 151,111,241 ....535,190,579 1,502,037,322
132 SHOCKS . vueeeeerere ittt 17,505,818 | .ovvvvvrnenne 131,149,386 336,248,845
13,3 MOMGAGE I0BNS.......ovvieiiiieeie ittt ettt s bbbt ssntans | sesssssessassansas 3,043,872 | oo 8,687,796 | ...cccvvrneen. 89,254,162
134 REAIESIALE. ...ttt s ettt enen | eeesestenientnnrenaa 397,721 | s 806,639 | ..covvvrrrennes 3,908,098
13,5 Other iNVESIEA @SSELS........c.ucvviicieeiecci ettt bbbt bbbttt ensntaes | eessessessessanes 36,856,627 | ...ocoevvenes 39,398,630 | ... 185,029,626
13.6  MiSCEIANEOUS @PPICAIONS. ......vvveeenrerrirresieeieese sttt es st sess st et enssesessensansans | sesssssssassseans 1,129,017 | oo [0 0
13.7 Total investments acquired (LINES 13.110 13.6)......cueriuieieiiisieiessssee st nsnns 210,044,296
14.  Netincrease or (decrease) in contract loans and premium notes..
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPIAI NOES. .....cuivieciiieieictie et ss bbb ntensens | ensesssssntessessssensessesansand [0 R [0 T 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY STOCK..........cveruririririerise ettt sssnsens | fesssssnstesssssssssessanssnsans 0 [ e 0 | e 0
16.3 BOIMOWE fUNGS......cvvrivieeieiciit ettt bbbt b s s st b s tensans | enbessnsentessessnsensessesansnd [0 [0 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccccoveevicveiiiescee e | e 0 [ e 0 | e 0
16.5 Dividends to stockholders 30,000,000
16.6  Other cash provided (APPHEA).........c.ccveieereieesee ettt ssse e 46,638,766 | ....... ....1,765,809 32,370,687
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | cccoerevunnan 46,638,767 | ...oooovevrrnann 1,765,809 | ...coovvvenn 2,370,687
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)......ccoeevvvveeen | corererrrrennns 75,768,551 | ..cvvvirnnne (95,336,824) | .............. (202,236,850)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YBAI.....ovuiverireiieieieie sttt st s sttt st sensentanss | sessessessnens 318,171,232 | oo 520,408,082 | ......coevve 520,408,082
19.2 End of period (LN 18 PIUS LINE 19.1).......uvuieceeieeeieee ettt saes s ssssssanes | eevaeseessnnens 393,939,783 | ...cocoue 425,071,258 | ............... 318,171,232
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of debt securities 10,504,542 39,129,377
20.0002  Exchange of equity securities............... 6,392,425 17,527,458
20.0003  Equity security transferred as a dividend.. 4,757,900 | oo 0 | s 0
20.0004  Receivable for securities ....6,819,817 6,875,568
20.0005 Exchange of debt to equity securities 332,877 966,245
20.0006  Stock based compensation .1,685,544 1,759,204 ...1,438,879
20.0007  Company owned life insurance 1,313,737 1,326,130 5,291,591
20.0008  Securities acquired in paid in kind interest payment 186,557 1,119,677
20.0009  Payable for SECUMtIES. ......covverrerererreirereiriieiieienns ..14,384,571 ..1,576,701
20.0010  Amortization of intangibles............c.ccuunn.. ...316,614 ...1,266,456
20.0011  Miscellaneous expense (purchase accrual).............. 276,000 | oo
20.0012  Equity security acquired from a return of capital distribution
20.0013  Exchange of other invested assets to equity securities
20.0014  Sinking fund payments offset by a premium tax credit.
20.0015  Interest payment offset by @ premium taX Credi..........ceiereiiiecsssei ettt nes
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

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 Statutory Accounting
Principles (SAP) and the state of Ohio basis, as shown below:

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 99,421,134 |$ 282,078,214
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 99,421,134 |$ 282,078,214
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 2,062,085,452 |$ 1,905,916,933
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX 1% 2,062,085,452 |$ 1,905,916,933
C. Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds 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.
The Company does not own any SVO Identified Exchange Traded Funds.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-backed and structured securities
(LBASS), the NAIC has retained a third-party investment management firm to assist in the determination of the appropriate NAIC designations and Book
Adjusted Carrying Values based on not only 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 NAIC Credit Rating Provider (CRP) rating are subject to the Modified FE process which determines the appropriate
NAIC designations and Book Adjusted Carrying Values. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the
NAIC designation.
D. Going Concern

Atfter review of the Company's financial condition, management does not have any doubts about the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 — Investments

D. Loan-Backed Securities

(1)

Description of Sources Used to Determine Prepayment Assumptions
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.

Securities with Recognized Other-Than-Temporary Impairment

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 the current year.
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3)

Recognized OTTI Securities

The following table shows each loan-backed security with a credit-related other-than-temporary impairment (‘OTTI") recognized during the current year.

Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
40432B AZ 2 |$ 1,021,035 |$ 1,002,953 |$ 18,081 |$ 1,002,954 |$ 886,626 03/31/2019
00703Q AD 4 |$ 1,317,305 |$ 1,251,869 |$ 23,190 |$ 1,294,115 |§ 1,294,115 03/31/2019
86358R DX 2 |$ 184,537 |$ 175,713 |$ 1,339 |$ 183,198 |$ 183,198 03/31/2019
Total $ 42,610
(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):
a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (5,889,744)
2. 12 Months or Longer $ (7,268,589)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 476,208,106
2. 12 Months or Longer $ 394,229,047
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
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 as of March 31, 2019. 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 borrowing.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

The Company did not engage in reverse repurchase transactions accounted for as secured borrowing.

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

The Company did not engage in repurchase transactions accounted for as a sale.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

The Company did not engage in reverse repurchase transactions accounted for as a sale.

M. Working Capital Finance Investments
The Company does not have any investment in working capital finance securities.
N. Offsetting and Netting of Assets and Liabilities
Not applicable
P. 5GI Securities
Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year to
Investment Date Prior Year  |Current Year to Date Prior Year Current Year to Date Prior Year
(1) Bonds-AC 3 3 18 298,810 |$ 288,775 |$ 299,268 |$ 289,245
(2) Bonds-FV 0 0 0 0 0 0
(3) LB&SS-AC 13 11 1,249,251 154,456 7,976,082 5,410,421
(4) LB&SS-FV 2 4 800,821 1,737,033 800,821 1,737,033
(5) Preferred Stock - AC 10 12 5,864,565 5,867,893 6,583,527 6,586,854
(6) Preferred Stock - FV 0 0 0 0 0 0
(7) Total (1+2+3+4+5+6) 28 30 |$ 8,213,447 |$ 8,048,157 |$ 15,659,698 |$ 14,023,554
AC - Amortized Cost FV - Fair Value
R. Prepayment Penalty and Acceleration Fees
General Account Protected Cell
(1)  Number of CUSIPs 1 0
(2) Aggregate Amount of Investment Income $ 172,991 |$ 0
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments
In 2019, the Company entered into foreign currency forward contracts to hedge the foreign currency exchange risk associated with its Canadian branch
operations. These foreign currency forward contracts qualify for hedge accounting. The fair value of the 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 gain or loss at settlement is reported in net realized capital gains/(losses).

The notional amount of the open contract is $70,000,000 with a book adjusted carrying value and fair value of $32,715. The open contract expires on June 28,
2019.

The net unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was $(712,501). The net realized capital
gains/(losses) recognized during the reporting period resulting from settlement of derivatives was $(1,129,017).

Note 9 - Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A No significant changes
B. The Company paid an ordinary dividend to American Financial Group Inc. in the amount of $4,757,900 in the form of Insurance (GB) Limited common stock.
C-0. Nosignificant changes
Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
The Company does not have any agreements with the Federal Home Loan Bank.
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
The Company does not have any defined benefit plans.
Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(4) Dates and Amounts of Dividends Paid
The Company paid an ordinary dividend to American Financial Group Inc. in the amount of $4,757,900 in the form of Insurance (GB) Limited common stock.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
Not applicable
C. Wash Sales

The Company was not involved in any wash sales during the current year.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements

A. Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date
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, asset-backed securities, mortgage-backed securities and non-affiliated common
stocks 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 at the valuation date. 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, AMMC, 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.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Residential MBS $ 0|$ 4782845 |$ 0 |($ 01($ 4782845
Commercial MBS $ 0 |$ 0 |$§ 4584456 |$ 01($ 4,584,456
Asset backed securities $ 0|9 4569461 [$ 2,708,448 |$ 0|$ 7,277,909
All other bonds $ 0 [$ 25,178,303 |$ 5,396,304 |$ 0 |$ 30,574,607
Preferred stocks $ 195415921 |$ 12,323,249 |$ 628,089 |$ 0 |$ 208,367,259
Non-affiliated common stocks $ 457,349,427 |$ 121,603 [$ 91,529,118 |$ 0 |$ 549,000,148
Derivatives $ 01% 32,714 |$ 0|$ 0|$ 32,714
Total $ 652,765,348 |$ 47,008,175 |$ 104,846,415 |$ 0 |$ 804,619,938
Liabilities at Fair Value
$ 0% 0 |$ 0 |$ 0 |$ 0
Total $ 0% 0 |$ 0% 0% 0
There were no transfers between Level 1 and Level 2.
Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains and| Total Gains and
(Losses) (Losses) Ending Balance
Beginning Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Residential MBS $ 240646 |$ 0 |[$ (384,075 [$ (25583) [$ 169,012 |[$ 0 |$ 0 s 01$ 0 /S 0
Commercial MBS $ 0 |$ 4584456 |$ 0 [$ 0 |$ 0 [$ 0 [$ 0 |$ 0 (% 0 [§ 4,584,456
Asset backed securities  [$ 2,860,412 |$ 516,179 [$ (721,229) [$ (24498) [$ 95001 |[$ 0 |$ 08 (14 |s 0 [$ 2708448
All other bonds $ 7194470 |$ 3242458 |$ (2,907,891) |$§ 37,901 |$ 23582 |§ 224768 |$ 0 [$ (2418984) [$ 0 [$ 5,396,304
Preferred stocks $ 628,089 |$ 0 |[$ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0% 0 |$ 628,089
Non-affiliated common
stocks $ 90,374,349 |$ 0 |$ 0 |$ (301,692) |$ 1456461 |$ 0 |$ 0 |$ 01$ 6 |$ 91,529,124
Total $101,297,966 |$ 8,343,093 |$ (4,013195) |$ (313,872) |$ 1,744,056 |§ 224768 |$ 0 [$ (2436401) |8 6 |$ 104,846,421
b. Liabilities
$ 0 [$ 0 |[$ 0 |$ 0 |[$ 0 |$ 0 |[$ 0 |$ 0 |$ 0 |[$ 0
Total $ 0 |$ 0 |s 0 [$ 0 [$ 0 8 0 [$ 0 [$ 0% 0 [$ 0

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

Description of Valuation Techniques and Inputs Used in Fair Value Measurement
See narrative above in Note 20A (1).

Fair Value Disclosures
The Company's derivative assets and liabilities are not material and are included in Note 20A. (1) - (4).
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

The Company has no additional fair value disclosures.

Fair Value Level

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for
under the equity method (subsidiaries, joint ventures, partnerships and limited liability corporations). The fair values are also categorized into the three-level

fair value hierarchy as described above in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
US Government and
governmental agencies $ 15,113,755 |$ 15,167,037 |$ 15,113,755 |$ 0 (% 0|$ 0|$ 0
State, municipalities, and political
subdivisions $1,272,218,178 |$1,245,586,044 |$ 0 [$1,272,218,178 |$ 0% 0 |$ 0
Foreign government $ 167,665,528 |$ 166,702,741 |$ 0 |$ 167,665,528 |$ 0% 0% 0
Residential MBS $ 375,359,715 |§ 322,375,334 |$ 0 |$ 347,049,582 |$ 28,310,133 |$ 0 |$ 0
Commercial MBS $ 35511,659 |§ 34,779,770 |$ 0 |$ 30,109,777 |$ 5401,882 |$ 0 |$ 0
Asset backed securities $1,103,946,322 |$1,101,916,329 |$ 9,281,250 |$1,052,717,059 |$ 41,948,013 |$ 0 |$ 0
All other bonds $1,008,222,219 |$§ 995,717,688 |$ 1,765,225 |$ 799,345,658 |$ 207,111,336 |$ 0 |$ 0
Preferred stocks $ 301,485,310 |$ 291,884,283 |$ 229,774,351 |$ 12,323,249 |$§ 59,387,710 |$ 0 ($ 0
Non-affiliated common stocks ~ |$ 549,000,148 |$ 549,000,152 |$ 457,349,427 |$ 121,603 |$ 91,529,118 |$ 0 |$ 0
Derivatives $ 32,715 |$ 32,715 |$ 0% 32,715 |$ 01$ 0% 0
Mortgage loans $ 325,850,000 |$ 327,738,121 |$ 0 |$ 0 |$ 325,850,000 |$ 0 ($ 0
Cash and short term $ 393,939,783 |$ 393,939,783 |$ 393,939,783 |$ 0 |$ 0% 0% 0

Not Practicable to Estimate Fair Value

The Company has no financial instruments that fall under this classification.

NAV Practical Expedient Investments

Not applicable

Note 21 — Other Items

No significant changes

Note 22 - Events Subsequent

There have been no events subsequent to March 31, 2019, which the Company believes will have a material effect on the financial condition of the Company.

Note 23 - Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

F.

Risk Sharing Provisions of the Affordable Care Act

Not applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

A

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 $21 million and $7 million as of March
31,2019 and March 31, 2018, respectively (see page Q14).

For 2019, the $21 million decrease in reserves for prior years is primarily attributable to changes in frequency and severity trends for various lines of
business, which resulted in (i) $11 million of favorable development relating to the multiple peril crop insurance business, (i) $10 million of favorable
development relating to workers' compensation business, (iii) $5 million of favorable development relating to the trucking (commercial auto) business,
(iv) $4 million of favorable development relating to the homebuilder's run-off business and (v) $3 million of favorable development relating to the equine
mortality business, partially offset by, (vi) $5 million of adverse development relating to the excess and surplus lines business and (vii) $6 million of
adverse development relating to the accident & health business.
For 2018, the $7 million decrease in reserves for prior years is primarily attributable to changes in frequency and severity trends for various lines of
business, which resulted in (i) $11 million of favorable development relating to the multiple peril crop insurance business, (i) $6 million of favorable
development relating to the directors and officers business, (iii) $3 million of favorable development relating to the surety bond business and (iv) $2
million of favorable development relating to the fidelity & crime business, partially offset by, (v) $3 million of adverse development relating to the
specialty human services business (non-profit organizations) and (vi) $3 million of adverse development relating to financial institution services
business, (vii) $4 million of adverse development relating to the trucking (commercial auto) business and (viii) $5 million of adverse development
relating to the captive program business.

Information about Significant Changes in Methodologies and Assumptions

There have been no changes in the methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustment expenses.

Note 26 — Intercompany Pooling Arrangements

No significant changes
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Asbestos/Environmental Reserves
No significant changes

Note 34 - Subscriber Savings Accounts

No significant changes

Note 35 — Multiple Peril Crop Insurance

No significant changes

Note 36 - Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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1.2
2.1

22
3.1

32
33

34
35
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4.2

6.1
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6.3

6.4

6.5

6.6
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7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]

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

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

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

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

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

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). 02/26/2018

By what department or departments?

Ohio Department of Insurance

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

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

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

If yes, give full information:

Not applicable

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.

Not applicable

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(

e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Not applicable

Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Not applicable

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

Not applicable
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 597,074
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 312,214,351
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 502,291,656 506,257,154
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 40,000,000 39,864,954
14.26 All Other 25,827,960 25,576,063
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 568,119,616 $ 571,698,171
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

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

of Crit
171

17.2

173
17.4

17.5

17.6

18.1
18.2

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

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

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

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

If yes, give full and complete information relating thereto:

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

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

1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management Corporation | 54930048Y5YTQDRCSM84 SEC DS
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]

If no, list exceptions:

009522779 Airway Therapeutics B, 149556278, Caz Creek Tax Lien Fund 6.50 05/08/2021, 088577ZB0, Bexion Pharmaceuticals B, 088555ZC4, Bidtellect Series B-1, 0906922C8
Biowish Technologies Series E, 231281409 Curiousity Stream Inc Series A, 333333ZA3 Eccrine Sys Ser B, 292450779 Enable Injections Series B, 451662776 |deal Implants Series
B, 77926L300 Roundpoint Mtg Serv A 8.00
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issueror 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 5GlI securities? Yes[X] Nol ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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3.1
3.2

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change?

If yes, attach an explanation.

Not applicable

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

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?

If yes, attach an explanation.

Not applicable

Have any of the reporting entity’s primary reinsurance contracts been canceled?

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?

If yes, complete the following schedule:

Yes[ ]

No[X] NAT[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3 Total Discount Discount Taken During Period
4 5 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

Total XXX XXX 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 31.400%
5.2 A&H cost containment percent 13.300%
5.3  A&H expense percent excluding cost containment expenses 31.800%

Do you act as a custodian for health savings accounts?

If yes, please provide the amount of custodial funds held as of the reporting date.

Do you act as an administrator for health savings accounts?

If yes, please provide the amount of funds administered as of the reporting date.

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states?

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?
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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
00000......... 83-2011972........ BSA SErieS Of FOMIESS INS.c.rcrrsresresessssessetseses et USA. Unauthorized....| .o Ouvse [
All Other Insurers
00000........... AA-1120175......... Fidelis Underwriting LIMItEd..........c.euierirereiecseseesee sttt sensnes GBR.......... Unauthorized.... | .......... (1SR R
00000........... AA-5340310......... General Insurance Corp Of INGIa..........ccvueiieieeee et IND............ Unauthorized.... | .......... (1SR R
00000........... AA-83100086......... KEIVIN RE LIMILEA......cooveeciiecce et GGY.......... Unauthorized.... | .......... (1SR R
00000........... AA-1120182......... Lloyd's Syndicate NUMDEF 2689...........coouriiiiiririieieieiere et ssessees GBR.......... Authorized........ | cooeeees (0 JSTOUTU ERR
00000........... AA-1120184......... Lloyd's Syndicate NUMDEE 3288...........ccovuvrnrieirniirieinessinsesssesssssssssesssssssssssssesssssssssesssssssssessanes GBR.......... Authorized........ | cooeeee (1SR R
00000........... AA-1120067......... Lloyd's Syndicate NUMDEE 4242.............o.viiiiiceeisese sttt GBR.......... Authorized........ | coooeee. {0 ST IR
00000........... AA-5480080......... Tune Insurance Malaysia Berhad............ccoceeiuriniciinieiesecsescee s MYS.......... Unauthorized.... | .......... (OO
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 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.......ccccoevvrrninrreinns AL]|....... Lo | e 3,666,416 | ..cooovervrrennns 3,655,022 | .ovovrrrrrnenne 1,261,448 21,827,078 18,383,658
2. Alaska...... 1,018,374 ...1,034,553 | ..... 4,913,639 .3,741,602
3. Arizona 4,642,297 4,421,597 | .o, 16,007,751 47,755,187
4. Arkansas...........cnininns 1,602,260 | ......oocovenee. 1,338,093 | .o 919,129 9,138,817
5. California.. ...51,064,891 | ... 45,202,807 ...22,683,391 57,127,413 220,576,459 | ... ...249,887,570
6. Colorado.......ccccovevrerrrrnieneenesCO vl | s 5,869,244 | ....oovvvrirnns 8,203,791 | oo 1,888,082 1,331,079 23,799,429 | ....cceenene 22,096,234
7. Connecticut........ccovvvrrrernee CT [l | e 3,414,688 2,490,437 | v 625,892 691,853 12,419,894 9,647,798
8. Delaware...... 11,444,960 ...1,419,809 4,995,255 ...3,311,608 ...16,952,060 160,902,375
9.  District of Columbia.............DC | .coo.lovrs | v 2,063,236 2,126,667 | ..ovvovrerrrinenne 160,912 283,324 7,560,792 8,609,011
10, Florida.....ccovevreeeeiincreiniine 21,641,545 | .o 16,784,891 | ..ooovvreinee 8,691,103 | .ocvoviriene 10,343,974 | ..o 90,696,167 | ...coovvrrenee 79,757,894
11, GeOorgia....ccorreerrererrerineenes 11,891,955 | ..o 9,673,371 | v 22,121,540 8,748,799 60,733,338 62,403,068
12, Hawaii......o.oocvrerinerecceienes Hi....... Lo | e 1,946,074 | ...coovvvenee. 1LT,742 | e 318,715 | o 1,033,275 | oo 6,668,033 | ..cooovvvviernn 7,915,317
13, 1daho......occece Di.... | PR PR 2,458,337 | .oooverircrnn 1,509,670 | ..covvvrerirernes 392,503 | .o 264,502 | ..oovirrnnnd 6,947,630 | ..coovvrrvrrerin 5,972,045
14, MlNOIS....cocereeeieeceeieieeireireees L. Lo | s 14,351,419 | oo 11,820,834 | ....ccoenee. 11,096,933 23,073,176 87,366,310 83,079,455
15, Indiana........cccocvevvineriieinninns IN ... Lo | e 6,220,645 | ....cocvvereren 5,767,494 | ..covvvrne. 6,164,589 6,680,388 21,648,603 23,130,822
16, 1OWa. e A ... Lo | e 5,031,558 | .oovrereieinns 3,275,775 | v 25,301,024 | .ccoovvnnne 10,337,509 | ..coovvvrvenee. 18,220,897 | ..ccvvvrenne 18,699,505
17, Kansas.......cveeeenieneererniinne KS|..... Lo | e 8,481,911 | o 6,271,668 | ...cccvoevene. 11,040,080 10,875,126 19,637,725 20,649,506
18, Kentucky.......coooeveenevnceneineenne KY]|....... Lo | e 4,026,132 | oo 4284822 | ..o 3,282,409 6,715,974 14,840,141 16,002,391
19, LOUISIANA.......ocvmevrerreriieriienes LA|...... Lo | e 4,210,824 | ..coovvinen 3,525,561 | .ovvvvveiinne 3,551,803 | .ocviereicrinns 878,244 | ..o 6,538,387 | ..ccvvvernne. 10,649,590
20.  Main€....coooveeerirnireineieienenae ME |....... Lo | e 692,975 | ..o 721,095 | oo 252,065 780,214 2,241,644 | ... 2,141,343
21.  Maryland.. .MD|...... Lo | v 4,961,177 | ... ...4,620,098 ...132,965 ..688,057 ...24,661,664 24,152,250
22.  Massachusetts.........cocceueneen. MAT|...... SR T, 10,873,303 | .o 9,103,154 | ..oovrrrene 6,826,903 2,985,690 28,734,341 23,942,978
23.  Michigan........c.cooevuneerernienenn. 8,717,405 8,574,562 10,321,327 10,972,482 47,133,559 35,853,863
24.  Minnesota.... 4,160,788 ...4,095,457 ..12,529,916 ..4,186,223 ...31,637,802 .26,365,011
25, MiSSISSIPPI....coueerereerrriirreres 2,150,164 2,093,078 | ..ocvererrrenes 4,316,660 916,167 10,426,294 9,988,740
26.  MiSSOUN....ceverererrcerrerereeee MO | L | 08,238,563 | o 8,077,186 | .cocvovreene 24,608,016 8,453,545 34,623,611 36,171,161
27.  Montana... 811,764 ....156,808 ..306,001 .3,509,341 ...3,708,006
28.  Nebraska.......cccocveerrereeneeneens \ 3,220,769 14,837,570 15,692,926
29. Nevada....ovevvrneneneeed NV |l | e 2,336,842 | ..o 1,998,733 | oo 932,805 | ..oovvveieienins 763,247 | oo, 18,637,149 | ..covvveenne. 19,103,103
30. New Hampshire......c.cocovvunrnne NH]....... R TSN 708,317 | v 566,245 | ..ovevrerrieinns 86,902 | .oovirieeieenne 1,090 5,880,253 | .ovvvereiriens 5,198,833
31, New Jersey....oovvernincnnns [\ Lo | s 12,547,598 | ..o 9,404,920 | ....ccvvvnnenee 2,933,582 3,505,916 74,834,974 43,841,395
32, New Mexico........coervrrrenrennne NM |....... Lo | e 1,714,818 | oo 1,653,887 | oo 238411 | oo 1,398,701 | oo 7074144 | ..o 4,391,841
33, New YOrK...oocoovveneneirniniinee NY|....... Lo | s 33,372,932 | v 31,354,526 | ...ccovvirinn. 5,767,324 5,011,298 97,706,949 94,158,315
34.  North Carolina...........ccereereeetNC | oo L | o 9,252,084 | ..ovvrvrnnnn 6,829,962 | ....coovvrnenee 3,464,396 2,291,339 31,673,389 28,480,484
35. North Dakota.........coceevveeneeeeND | el | e 548,376 | ..ccvvrvrriianes 805,023 | ..ocveerirenas 4,261,185 | ..o 6,091,351 | oo 6,741,118 | oo 13,235,893
36, Ohi0...ovvrerererrrerrereenrneennn OH | L | e 6,102,029 | ..cooovveriernnns 4,510,094 | ..ooovvrrnnne. 2,204,337 3,330,341 29,117,344 25,741,622
37.  Oklahoma........ccocovvnererrnenc. OK | o Lt | e 5,749,908 | ....covvvirernns 5,529,911 | oo 1,775,887 4,306,344 12,263,005 12,405,229
38, Oregon.....ccoeeevnevermrnrnnenen OR | L | e 3,320,339 | oo 3,387,818 | oo 1,213,759 | oo 1,103,631 | covovvrrrenne 21,363,501 | coovveireen 20,621,904
39.  Pennsylvania..........cocoveereee. PA | i Lt | e 12,503,915 | oo 10,101,886 | ..ccoovevennee 14,861,539 | ...ocoovveenee 2,244,859 45,071,854 52,294,460
40. Rhode Island.... § ...1,344,852 ..521,775 ..1,320,733 5,515,026 ...3,334,905
41.  South Carolina.......ccceeeereereeeeSC | vl | i 2,724,433 | 2,522,329 | oo 935,213 668,572 18,588,581 16,532,833
42.  South Dakota..........cccruerveereceeSD vl | v 173191 | 869,905 | ...covvverrenns 4,598,354 5,595,342 8,417,212 9,145,715
43, Tennessee......ccomemeeverrmeeneee IN [l | i 4,070,717 ...3,561,376 | ..... ....800,620 ...1,548,813 ...15,669,587 .15,917,208
44, TeXaS....cmenrnerernrnrenenee IX el | s 31,100,512 29,811,168 | ...coovvenee 10,074,637 15,379,533 102,468,842 80,585,727
45, Utah..nccnneelUT L | SAAATT | e 2,170,459 | ..o 448,881 529,588 12,959,767 | ..oovvvrerennnn 9,940,820
46.  Vermont... § 248,258 13,063 ....17,556 ....486,778 ..346,057
47, Virginia......ocveeeeeeneerereennenes 750 | e 4,110,485 | ...ocvvvrnne. 2,083,604 436,966 24,498,794 21,993,148
48.  Washington..........cocoviviininnee WA]....... Lo | e 9,037,952 | ..covvvicrnn 7,864,899 | ..o 1,188,306 | ..cocvvrrrene 1,448,930 | ...covvvrnnne 30,241,959 | ...ccovvvrrenne 30,118,072
49, West Virginia........ooovvereeeet WV [l | i 1,581,664 | ...ooovvrrrenes 999,109 | .vvvverienee 3,058,608 173,127 168,414 | oo 1,191,424
50.  Wisconsin........coeeveeererermeeneen WH L | e 5,519,813 | v 3,146,495 | .....covvvenee 6,008,730 4,946,256 15,580,179
51, Wyoming.....oooeveereermemeneeneet WY |l | e 917,620 | oo 699,322 | ..o 49,531 | o 100,071 | oo 2,144,980 | ..oooovvrnn 1,848,506
52.  American Samoa...........c..c.... AS ... Nevoo | e (01 OO 0
53.
54.
55.  US Virgin Islands..........coccoeee VI | ool | o0 [ s 0
56. Northern Mariana Islands....... RN 0 .0
57. Canada.......cccoovemremrcrneee. CAN | il | 10,381,005 | e 10,801,048 42,093,729
58. 0,0, S 9,632,645 | ..o 12,533,425 | ..o 4,228,823 | o 4,133,401 | oo 47,874,996
59. XXX... 373,872,636 332,779,306 313,584,607 1,633,848,891
DETAILS OF WRITE-INS
58001. SGP SINGAPORE............cccooonu.n. XXX | s 8,833,522 |...coovviene 12,010,477 | oo 4,228,823 | ..o 4123516 |.ccovrerinn. 44,041,809 |.....ccconennee 26,425,034
58002. GBR UNITED KINGDOM............ XXX [ 759,204 |...coovvririrnnns 328,556 | ..o (0 OO (VI 2,300,769 |...ccovrvrrrinnee 2,456,146
58003. NLD NETHERLANDS................. 9,99, G IR 39,919 | 165,020 | .voveeeeereirreneireieenad [0 O 9,885 | ..o 1,427,558 |...covovieenee 2,434,081
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ...XXX... | cooververeicreieeinad [0 R 29,372 | oo, (0 T {1 R 104,860 | ..coovvverircrnne 374,058
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s 9,632,645 | ..o 12,533,425 | oo 4,228,823 | ..o 4,133,401 | oo 47,874,996 | ...cccovvnnee. 31,689,319
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 55 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............oc.evvereerrervnerinens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 2

D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write

surplus lines in the state of domicile.

0
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Statement for March 31, 2019 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

Df;"c';t'i"o":y FEIN NAIC Co. Code

American Financial Group, Inc. OH 31-1544320
American Financial Enterprises, Inc. DE 31-6549738
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC OH 27-1577326
Mid-Market Capital Partners, LLC DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
Lehigh Valley Railroad Company PA 13-6400464
Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
Michigan Oil & Gas Holdings, LLC Ml 46-1852532
Ohio Oil & Gas Holdings, LLC OH 46-1480078
The Owasco River Railway, Inc. NY 13-6021353
PCC Technical Industries, Inc. DE 76-0080537
Penn Towers, Inc. PA 23-1537928
Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
GAl Insurance Company, Ltd. * BMU 98-1073776

Great American Specialty & Affinity Limited GBR
Hangar Acquisition Corp. OH 31-1446308
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Risico Management Corporation DE 31-1262960
Dixie Terminal Corporation OH 31-0823725
GAl Holding Bermuda Ltd. (77%) * BMU 98-0606803
GAl Indemnity, Ltd. # GBR 98-0556144

Neon Capital Limited GBR

NCM Holdings (U.K.) Limited GBR

Neon Capital Managers GBR

Neon Holdings (U.K.) Limited GBR

Beat Capital Partners Limited (19.15%) GBR

Beat Services Limited GBR

Chord Reinsurance Limited (60%) GBR

Tarian Underwriting Limited (60%) GBR
Lavenham Underwriting Limited # GBR 98-0412245

Neon ltaly S.R.L. (60%) ITA

Neon Management Services Limited GBR

Neon Sapphire Underwriting Limited GGY

Neon Service Company (U.K.) Limited GBR

Studio Marketform SRL ITA

Neon Underwriting Bermuda Limited BMU

Neon Underwriting Limited GBR

Orca Insurance Agency A/S (89.425%) DNK
Sampford Underwriting Limited # GBR 98-0431601

Xenon Agency Limited GBR

Helium Holdings Limited BMU

Neon Employee Ownership LLC (23.35%) DE

GAI Australia Pty Ltd AUS

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies.
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Statement for March 31, 2019 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

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

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

Charleston Harbor Fishing, 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.

ABA Insurance Services, Inc.
Agricultural Services, LLC
Great American Holding (Europe) Limited
Great American Europe Limited
Insurance (GB) 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
American Highways Insurance Agency, Inc.

Explorer RV Insurance Agency, Inc.

Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

Commercial For Hire Transportation Purchasing Group @

| National Interstate Insurance Company *

TransProtection Service Company

Triumphe Casualty Company *

Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC

Safety, Claims and Litigation Services, LLC

Republic Indemnity Company of America *
Republic Indemnity Company of California *

Summit Consulting, LLC
Heritage Summit Healthcare, LLC

Summit Real Estate Holdings, LLC

* Denotes insurer

Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned
# Participant in Lloyd's Syndicate 2468

Subsidiaries 100%

A Total percentage owned by respective parent and other affiliated companies.

owned by respective parent unless otherwise stated

National Interstate Insurance Company of Hawaii, Inc. *

Q11.1

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 80-0333563
OH 27-3062314
GBR
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 March 31, 2019 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Empire Surplus Lines Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company
GAI 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 *
Great American Underwriters Insurance Company
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

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

Q11.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
X 59-1671722
DE 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
OH 61-1329718
X 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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Statement for March 31, 2019 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliarylto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?

|Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N)
31-1544320 ....1042046 American Financial Group, INC..........ccccceeviveervevereieeerseesieeeeseeresneens | OHuiiiiit [UDP i ettt Ownership......... | e 0.000 [ oo | e N......
. 131-0996797] .. American Financial Enterprises, Inc . | American Financial Group, Inc... . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... N......
31-0828578 . | American Money Management Corporation American Financial Group, INC...........ccocoevveveviveviieinenens Ownership ....100.000 |American Financial Group, Inc. | ...... N......
27-1577326| .......... 0 . | American Real Estate Capital Company, LLC............ccocoverrinrrrirnirneenns American Money Management Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
27-2829629| .......... [0} I 0 . | Mid-Market Capital Partners, LLC...........cccocoermrererreeieieeeereesee s American Money Management Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
[0S OO [0S 41-2112001] .......... (010 (010 APU Holding COMPENY........c.remeeririreeneireieeeneeseieessseseeessesessesessesseeens American Financial Group, INC.........ccccocernriniencerrencen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
0. (L 23-6000765| .......... [0} I 0 . | American Premier Underwriters, INC...........ccccvvveueeeenieeseeeeeenes APU Holding Company. Ownership......... ....100.000 |American Financial Group, Inc. | ...... N......
0..... [0S 13-6400464 .......... (V10 S 0 .... | Lehigh Valley Railroad Company..........c..cocoeeeeneenmereeensensineeneieeseeneens American Premier Underwriters, Inc. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0uveee e [0 46-1665396| .......... [ I (01 I Pennsylvania Lehigh Oil & Gas Holdings LLC........c..cccocovvverveiveveereinnnnns Lehigh Valley Railroad Company...........cccceveereeveennnne. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N
0..... [0 20-1548213] .......... (V10 0 . |Magnolia Alabama Holdings, INC..........cccourrununinienriineneneseeeeseseieenns American Premier Underwriters, INC...........ccccoverrunen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... (L 20-157409%4 .......... [0} I 0 . | Magnolia Alabama Holdings LLC..........cccooeverrrvsrererereeesce s Magnolia Alabama Holdings, INC...........cccccvvvvveeiirennnns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
0o e [0 S 46-1852532] .......... (01 I 0 Michigan Qil & Gas Holdings, LLC...........cccoeveurieieieresiecreeeisninens American Premier Underwriters, InC............cccocvvernnnes Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... [0 S 46-1480078| .......... [0 I 0 . | Ohio Oil & Gas Holdings, LLC..........cccvvrerereierrceece e American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... [0 S 13-6021353| .......... (01 I 0 . | The Owasco River Railway, INC..........ccccoeuvivrierciisieeeeseee s American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0o [ (L 76-0080537| .......... (0} I (01 PCC Technical INQUSEHES, INC......c.cvevereeecieieicceece e American Premier Underwriters, INC..........cccoecvevennee Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
0..... [0 S 23-1537928 . | PENN TOWELS, INC.....oov et American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... [0 46-3246684 . | Pennsylvania Oil & Gas Holdings, LLC.........ccccoeeeveeververrereriere s 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..... . 123-6207599| .. Pittsburgh and Cross Creek Railroad Company.. . . | American Premier Underwriters, Inc.. . | Ownership......... | ...... 83.000 |American Financial Group, Inc. | ...... N.......
0..... 98-1073776 .. | GAl Insurance Company, Ltd.........cccccerererniiereiieicsiecssssie e APU Holding Company. Ownership ....100.000 | American Financial Group, Inc. | ...... N.......
[0S SRR PUSTTURRRIRRRIRS | | NUSIOTIRTN PUSR . | Great American Specialty & Affinity Limited...........ccccovrrvrrrninrerrrnirnnen. APU Holding Company Ownership ....100.000 | American Financial Group, Inc. | ...... N.......
0..... . |31-1446308| .. Hangar Acquisition Corp...... . |APU Holding Company.. . | Ownership......... | ....100.000 | American Financial Group, Inc. | ...... N.......
0..... 91-1242743 . | Premier Lease & Loan Services Insurance Agency, Inc. APU Holding Company Ownership ....100.000 | American Financial Group, Inc. | ...... N.......
0..... 91-1508644 . | Premier Lease & Loan Services of Canada, INC.........ccccovvverererrrieirennnns APU Holding Company. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... 31-1262960 . | Risico Management COrporation............o.reeeerenreresnesnmesnesnesessssesessennns APU Holding Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... 31-0823725 Dixie Terminal Corporation...........c.cceeveereeeeeinieseeeesee e American Financial Group, INC...........ccccevveeviveriieenennns Ownership......... ....100.000 |American Financial Group, Inc. | ...... N......
0..... 98-0606803 .... | GAl Holding Bermuda Ltd American Financial Group, INC.........ccccovererreneeneernieneen. Ownership......... |...... 69.990 | American Financial Group, Inc. | ...... N.......
0..... 98-0606803 . | GAI' Holding Bermuda Ltd GAl Australia Pty Ltd.........cccceeverrinieiierisseeseesenns Ownership......... |...... 30.010 |American Financial Group, Inc. | ...... N.......
[0S O [0 98-0556144 GAIINAEMNItY, LEG. ..o eeeseesnes GAl Holding Bermuda Ltd..........ccccveurrenrerrerrencenrirnennes Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0. ... |Neon Capital LIMItEd.........c.cceveieireiiieieieeieeeeeee e GAIl Holding Bermuda Ltd............cccovvvvieviccreciiennes Ownership......... ....100.000 |American Financial Group, Inc. | ...... N......
0..... . INCM Holdings (U.K.) LIMited..........correemrerreriernriecereceeseeeeeseieenne Neon Capital Limited..........ccorurrerrurerrrreiencencereeneenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... Neon Capital Managers...........cccceviieinecreeeeiee e NCM Holdings (U.K.) Limited...........cccoovuveeeieerriernnns Ownership......... ....100.000 |American Financial Group, Inc. | ...... N......
0..... .. |Neon Holdings (U.K.) LIMited..........cccovrumrnrnmininensiresineseiecsseneieenns Neon Capital Limited.........ccrrveererrurirnrreireeseersersinnenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0. . | Beat Capital Partners Limited.............ccccouveveviveeveeeeieescee e Neon Holdings (U.K.) Limited..........ccccoveverveeniinnnnns Ownership......... | ..., 19.150 | American Financial Group, Inc. | ...... N......
0..... . | Beat Services LIMIted..........c.curreereeeereinereeenese et Beat Capital Partners Limited Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... . | Chord Reinsurance Limited Beat Capital Partners Limited Ownership......... | ...... 60.000 | American Financial Group, Inc. | ...... N.......
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SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliarylto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0..... . | Tarian Underwriting LImited..........cco.oovnrminrnrneninsneseessese s GBR........ NIA........... Beat Capital Partners Limited............ccoovrrrrnenrrrernienns Ownership......... [...... 60.000 | American Financial Group, Inc. | ...... N...... 0...
0..... . | Lavenham Underwriting LImited............cccceeevivereveereieesecee e GBR........ A Neon Holdings (U.K.) Limited.........cccccovierrvereniinnnnns Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... NEON ItalY SIR.L.ceoircre et ITA.......... Neon Holdings (U.K.) Limited........c.cocuvvnrnrinninrennenen. Ownership......... [...... 60.000 | American Financial Group, Inc. | ...... N...... 0...
0. . | Neon Management Services Limited.............ccccoevvceeircciiiceeccrenennen, GBR........ Neon Holdings (U.K.) Limited.........cccccoveverrvireeiinnns Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... . |Neon Sapphire Underwriting LiImited............oceverrruneenrenrininrireineneenns GGY........ Neon Holdings (U.K.) Limited........c.cocuorvrrnrinriniennenen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... . |Neon Service Company (U.K.) Limited..........cccoeeerveveevereevevereeeeeen.. |GBRLLLL Neon Holdings (U.K.) Limited..........ccccoveverrinreniiennns Ownership ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... Studio Marketform SRL........... . |Neon Service Company (U.K.) Limited.. ... | Ownership......... |....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... . |Neon Underwriting Bermuda Limited Neon Holdings (U.K.) Limited..........c.cccoouvrverrvnrrerenenns Ownership ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... . [Neon Underwriting Limited...........coeeuereerrimerneineieeseneeseeeeseese e Neon Holdings (U.K.) Limited Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... Orca Insurance Agency A/S.... . |Neon Holdings (U.K.) Limited .. | Ownership......... | ...... 89.425 | American Financial Group, Inc. | ...... N....... 0...
0..... . | Sampford Underwriting LiMited............ccrrueeeeneinineneinesreeecse e Neon Holdings (U.K.) Limited Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... .. | Xenon Agency LIMIted..........ccevrveieieriererceeeessse et Neon Holdings (U.K.) Limited..........c.cccovuvverrirrrerrrenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 0o [ | e (01 I . |Helium Holdings LIMited.............cccooeieurirriciciiesiecseee s BMU........ NIA........... American Financial Group, INC..........cccoeeeeieverrierinennns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 5.
[0S U 0o [ eereereeeeseens | e (01 SO | N IS Neon Employee OWNErship LLC..........cccovvvevcverveeeieeeses e DE........ NIA........... Helium Holdings Limited...........cccccovveververrereeerceeenes Ownership......... |...... 23.350 [ .o | e N....... 5.
0..... [0SO ORI IO (010 . | GALAustralia Pty Ltd.........ocuriiereiecneneieieeseieeseeseeseeeeseeese s AUS........ NIA.......... Neon Employee Ownership LLC...........cccoverinieneirnennee Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 5.
0..... (L 06-1356481| .......... (0] I . | Great American Financial ReSOUICES, INC.........cccceveveeveeerieeirirersienenns DE........... NIA........... American Financial Group, INC..........ccoeevevereerreenieennns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 1.
0uvoee et [0 S 31-1422717] .......... (01 ISR | N ISR AAG InSUrance AGENCY, INC......cvevuererieeieieiessesee e KY..oooonn. NIA........... Great American Financial Resources, Inc..................... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... [0 S 34-1017531] .......... [0 I . | CEreS GIOUP, INC..uvevevecireeieeeisetese ettt sees DE........ NIA........... Great American Financial Resources, Inc............c........ Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0. [0 S 470717079 .......... (01 I . | Continental General Corporation.............cccueeereereveresesiesese s NE........... NIA........... Ceres Group, INC......cuvvevcicvereiecsie s Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
[0S PR [0 S 34-1947042] .......... (01 I QQAGENCY Of TEXAS, INC...vvvvveeiirrerieieesstse st L, S NIA........... Ceres Group, INC......c.evererererenreeeneinsessessssesssssessessnes Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uvvee e [0 S 31-1395344| .......... (01 I . | Great American AdVISOTS, INC........c.eveueieeieieiieisie e OH.......... NIA........... Great American Financial Resources, Inc..................... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |63312... | 13-1935920] .......... (01 I . | Great American Life Insurance Company..........cco.vvereeeenrereenrsesesnennenns OH.......... A Great American Financial Resources, InC...........co....... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. |93661... | 31-1021738| .......... (01 IO | N ISR Annuity Investors Life Insurance Company...........cceveuveniereereneiennens OH.......... A Great American Life Insurance Company............c........ Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 27-4078277 . | Bay Bridge Marina Hemingway's Restaurant, LLC...........cc.cccovurrrrninnes MD.......... NIA........... Great American Life Insurance Company............c.e.e... Ownership......... [ ... 85.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 27-0513333 . | Bay Bridge Marina Management............cccoceveernerenereusesiseseesssssienenns Great American Life Insurance Company...........cc........ Ownership......... |...... 85.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 20-1246122 . | Brothers Management, LLC.........cc.oovnrmunrnrirenenneneessssesessesesesssnesnenns Great American Life Insurance Company Ownership ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... . |81-3737639] .. Charleston Harbor Fishing, LLC.. . | Great American Life Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... N...o... 0...
0..... 20-4604276 .... | GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company Ownership ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0. 31-1391777 . | GALIC Brothers, Inc Great American Life Insurance Company Ownership ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... v [0 [ 26-3260520 . Manhattan National Holding Corporation. . | Great American Life Insurance Company.. .. | Ownership......... |....100.000 |American Financial Group, Inc. | ...... Yo 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.
0..... [0 52-2179330 . | Skipjack Marina Corp Great American Life Insurance Company............c.co..... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... (L 42-1575938 . | Great American Holding, Inc American Financial Group, INC...........ccccoevveeviveriieenenens Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
[0S TSR [0 80-0333563| .......... (0 SR I RSRR ABA INSUrance SErviCeS, INC........ccvvurvrerrerinieneireeeiresseieessesseseeenens OH.......... NIA........... Great American Holding, INC........cc.ooverrurrvrneenrerreniennenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... [0 27-3062314| .......... [ I . | Agricultural SErVICeS, LLC........cvvveveeeereccteeee e OH.......... NIA........... Great American Holding, INC........c..ccvvvvvervevevereereeinnens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... [0 JSUSSUUST USRS IS (V10 S . | Great American Holding (Europe) Limited...........ccoorerrerreeneereeneernineens GBR........ NIA.......... Great American Holding, INC.........ccoverrurrineenrerrerrieneinne Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
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0..... [0SR USRI (010 S . | Great American Europe LiImited...........cocvrurininrirrenenrireeerse e GBR........ NIA........... Great Amerian Holding (Europe) Limted...........cccovven... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... (L AA-1120817 .......... (0] I . | Insurance (GB) Limited Great American Europe Limited..........ccccoovveviivcveininnn, Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
[0S SR [0 AA-1784134 .......... (0 SO I R Great American International Insurance Designated Activity Company.. | IRL.......... | IA.............. Great American Holding, INC........ccooverrurrvrneenrerrenienninne Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0084 | American Financial Group, Inc. [23418... | 73-0556513 . | Mid-Continent Casualty Company..........c.ccccceeeevveverreeereerievereeeersneeverenes | OHececies [ A Great American Holding, INC.........cccoevvveviivecrerccrennen. Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0084 | American Financial Group, Inc. | 15380... | 73-1406844 . |Mid-Continent Assurance Company.............c.coeereueerneereereesneeneerseseeneenees | OHuvencei | A Mid-Continent Casualty Company............ccccocereerreeneenee Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. [ 13794... | 38-3803661 . | Mid-Continent Excess and Surplus Insurance Company.............ccc....... 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. | ...... N....... 0...
. |73-0773259 . | Oklahoma Surety COMPANY.........ccccevevrireeeresieieeees et Mid-Continent Casualty Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
34-1607394 . [ National Interstate COrporation.............ceveeereureeeerneeneeseeneeneeeireeeeenees OH.......... NIA........... Great American Holding, INC.........cooveniureuninienriniencenee Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
. [34-1899058| .. American Highways Insurance Agency, Inc . | National Interstate Corporation.. . | Ownership......... | ....100.000 | American Financial Group, Inc. | ...... N...... 0...
31-1548235 .. | Explorer RV Insurance AgenCy, INC.........ccoveereerreeeneenseneeneireisneeneennes National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
98-0191335 . |Hudson Indemnity, Ltd..........ccoeviieiiiciccesee s National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
66-0660039 . |Hudson Management Group, Ltd..........ccccoeueieieernicieeseeeece s National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0o [ (L 34-1607396 National Interstate Insurance Agency, INC.........cccocoeuvvvceeeeenivercveinenns National Interstate Corporation...........cccccceeevvereererennnns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0.
[0S OO [0 36-4670968 . | Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc Management...... | ........ 0.000 | American Financial Group, Inc. | ...... N....... 4.
0084| American Financial Group, Inc. | 32620... | 34-1607395 . | National Interstate Insurance Company..........c..coceeveererereerrerersressesisnens National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0.
0084| American Financial Group, Inc. | 11051... {99-0345306 National Interstate Insurance Company of Hawaii, Inc.............ccoeveunee. National Interstate Insurance Company...........ccccoueee. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0o [ s (L 43-1254631 .. | TransProtection Service ComMPany..........cccocuevevererreesieeriessereseesessessenens National Interstate Insurance Company...........cccouee.. Ownership......... ....100.000 | American Financial Group, Inc. | ...... Yoo 0...
0084| American Financial Group, Inc. |41106... |95-3623282 . | Triumphe Casualty COMPany...........ccoeviurirereirerereieiessee s National Interstate Insurance Company..........ccccoueee. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |21172... | 86-0114294 Vanliner Insurance ComMPaNY.........c.courvurereenmeeernesnssssisessnssseesssessessenens National Interstate Insurance Company............cccvevee. Ownership......... ....100.000 | American Financial Group, Inc. | ...... Yoo 0...
0..... [0 S 20-5546054 .. | Safety Claims & Litigation Services, LLC..........cccocevvrereririrerereienenns National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... [0 S 46-4570914 . | Safety, Claims and Litigation Services, LLC.........ccccovcvvvrrrnrnernincnninnns National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. [22179... |95-2801326 Republic Indemnity Company of AMEriCa..........cccovvveererereerreieiennns CA...cco. A Great American Holding, INC........ccccovvervevriererierieinnnnns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |43753... | 31-1054123 .. | Republic Indemnity Company of California...........cc.coereverrrirnrnrnnirnenns CA...... A Republic Indemnity Company of America...........cc....... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uvves e [0 - 59-1683711 . | Summit Consuting, LLC........covueveieireieiieceseieessese s Great American Holding, INC........ccccovevervivenerierieinnnans Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 59-3385208 . | Heritage Summit Healthcare, LLC.........cc.coenruernrrninrnnininensieenneneenns Summit Consulting, LLC Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... . |82-2462705] .. Summit Real Estate Holdings, LLC. . | Summit Consulting, LLC..... ..| Ownership......... | ....100.000 |American Financial Group, Inc. | ...... N...o... 0...
0..... 59-3409855 . | Summit Holding Southeast, INC..........c.covinrnrirrinrreres s Great American Holding, INC........cc.vverurrrnrnrerrinienninee Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. . 159-1835212 . | Bridgefield Employers Insurance Company.... Summit Holding Southeast, INC..........ccccevviveveveiriinnnne. Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0084 | American Financial Group, Inc. . |59-3269531] .. Bridgefield Casualty Insurance Company... . | Bridgefield Employers Insurance Company... .. | Ownership......... |....100.000 |American Financial Group, Inc. |...... N...... 0...
0084 | American Financial Group, Inc. . 131-0501234 . | Great American Insurance COmpany..........ccccvueveveeererieesreenereseessnens American Financial Group, INC...........ccccoevveevieriieinennn Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0084 | American Financial Group, Inc. . 131-0973761 . | American Empire Insurance CoOmpany............cocoeeeeeeeneeeerneeneeneneennenns Great American Insurance Company..........c.cocoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
59-1671722 . | American Empire Underwriters, INC...........ccoevveervivcreeeceiseseeeseenee American Empire Insurance Company............cccceveeee. Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
.131-0912199 .......... (0 SR I RSRR American Empire Surplus Lines Insurance Company.........c..ccc.covrreneens DE........... [DIS T Great American Insurance Company..........c.cocoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
31-1463075] .......... [ I . | American Signature Underwriters, INC..........cccvvvvereeverererieeeereseeeis OH.......... DS Great American Insurance Company............cceeevvenn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
59-2840291| .......... (V10 S . | Brothers Property COrporation..............eueeerenrueerneeneersesneeneeseeeesneenees OH.......... [DXS T Great American Insurance Company...........c.cccoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ...... Yo 0...
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0..... 25-1754638 . | Brothers Pennsylvanian Corporation...............coeeeerereueeneenseneneennenns PA......... Brothers Property Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... 59-2840294 . | Brothers Property Management Corporation............cccccveevvveveveicvennnen. OH.......... Brothers Property Corporation Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... 31-1277904 Crop Managers Insurance AGeNncy, INC..........coveeerrenreneernrnensireeneennns KS...ooeen. Great American Insurance Company..........c.cccoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0. 31-0589001 . | Dempsey & Siders AGeNCY, INC.........ccuevevieeiiecreeeeeeee s OH.......... Great American Insurance Company...........c.cceceveevnee Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... 31-1341668 .. |Eden Park Insurance Brokers, INC..........cocueureerreneneeneennerneenesseieceneenees CA.......... Great American Insurance Company...........c.ccccoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
Ocvve [ eveveeeeeeereeeeeeessesessiereens | Qeeveeiees [ eevveveeeeniis . | El Aguila, Compafiia de Seguros, S.A.de C.V.......coeceeveveveevecerereeeeeen. [MEX ... Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc. | ...... Yo 0.
0..... . | 39-1404033] .. Farmers Crop Insurance Alliance, Inc. . | Great American Insurance Company . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 13-3628555 . | FCIA Management Company, INC.........cco.eveverierereeseeeresiesesesesesisnens Great American Insurance Company. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
[0S TR RUUURRSSRRRRRRN I | NUSFISTOTIR PRI . | Foreign Credit Insurance Association Great American Insurance Company Management...... | ........ 0.000 | American Financial Group, Inc. | ...... N....... 3.
0..... . 181-0814136] .. GAI Mexico Holdings, LLC . | Great American Insurance Company. . | Ownership ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 31-1753938 .. | GAl Warranty Company. Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... Yo 0...
0..... 31-1765544 . | GAI Warranty Company of Florida GAI Warranty COMpPany...........cceeereverereresessrnssnenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 61-1329718 . | Global Premier Finance Company Great American Insurance Company...........ccccvevreee. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
[0S U [0 S 74-2693636 Great American Agency of Texas, Inc Great American Insurance Company...........cccc.evevene. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. | 26832... | 95-1542353 . | Great American Alliance Insurance Company............cccoeeeeereereerneneenees Great American Insurance Company............cocoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. |26344... | 15-6020948 . | Great American Assurance COMPANY..........cccceveveerereeusseeveessssesesesenns Great American Insurance Company...........cceeoevevenn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 39896... |61-0983091 Great American Casualty Insurance Company...........cccocueeevererreniennns Great American Insurance Company............ccceueveneen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 10646... |36-4079497 . | Great American Contemporary Insurance Company..........cccccoveveveevnn. Great American Insurance Company...........cceeuevvenn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 37532... [31-0954439 . | Great American E & S Insurance COmpany...........ccocueeevevevreesneerennenns Great American Insurance Company...........ccceueverenn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |41858... | 31-1036473 Great American Fidelity Insurance Company..........cccoevvrreveerenrerneenennes Great American Insurance Company..........c..co.oeeerenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uvvee e [0 S 31-1652643 . | Great American Insurance AgeNCY, INC.........cccoveverevreeereseiesieieessens Great American Insurance Company...........ccocuvevereen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |22136... | 13-5539046 . | Great American Insurance Company of New YorK...........ccc.cevvrvnrnrenns Great American Insurance Company..........c.cocoeeerenes Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uvves e [0 S 31-1073664 Great American LIoyd's, INC.........ccvvvereririnieeesseese e Great American Insurance Company............ccoeeverenn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
[0S S [0 31-0856644 . | Great American Management Services, INC..........o.oevrrenrereneenrernennenns Great American Insurance Company..........cc.coceeeerenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 38580... {31-1288778 . | Great American Protection Insurance Company..........cccccveverivsreennnn. Great American Insurance Company............ccoeuveverenn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
[0S PR [0 S 31-0918893 . | Great AmMEriCan RE INC........ccvvurerenrerrenirerinsieisessseseese e sssssssesnenns Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0084| American Financial Group, Inc. | 31135... | 31-1209419| .. Great American Security Insurance Company.... . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... N...o... 0...
0084 | American Financial Group, Inc. | 33723... | 31-1237970 . | Great American Spirit Insurance COMPaNY............cocrvereerrerreneeneneunenns Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0. 83-1694393 . | Great American Underwriters Insurance Company.............cccceevevennnnee. Great American Insurance Company. Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... . |59-1263251] .. Key Largo Group, Inc...... . | Great American Insurance Company . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... N....... 0...
0. 871850814 . | PLLS Canada Insurance Brokers INC..........ccccoeevvieverneeesiiersreeeienenaee Great American Insurance Company. Ownership......... | ...... 49.000 | American Financial Group, Inc. | ...... N...... 0.
0..... 31-1293064 ... | Professional Risk Brokers, Inc Great American Insurance Company..........c.cocoeeeeenees Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 31-0686194 . | One East Fourth, Inc American Financial Group, INC...........ccccoevveeviveriieenenens Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... 31-0883227 Pioneer Carpet Mills, INC.........cuvrrerrerinrineirsssensise e sesseeseeeesees OH.......... NIA........... American Financial Group, INC.........ccccoverrrerneeneernieneen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... 31-1119320 voo | TEJHOIAINGS, INCevovovcee et OH.......... NIA........... American Financial Group, INC........cc.ccoveveveeierrrerniennns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 31-0728327 . | Three East FOUrh, INC........oourieieerineres e OH.......... NIA.......... American Financial Group, INC.........ccccoceenrineeneerrincen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
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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,
0  |owns the remaining 23% of GAI Holding Bermuda Ltd. through their ownership of GAI Australia Pty Ltd.




Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY
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 sttt nens | seebestesese s sseenas 2,116,754
2. AlIBA INES....o.cvvecveveie ettt ssssnts | oetessesssssssssesesas 83,818,280
3. Farmowners multiple peril 6,188,856
4. Homeowners MUILIPIE PEFl........ccvuirieiinieereeseseeiese s | crereensessseeessesesenesees 1,875
5. Commercial multiple peril..... 17,016,258
6. MOQAGE QUATANTY......ccvueveieecieicicie sttt ssessnses | svssesessssesessssesessssesessnsesessnnd 0
8. Ocean marine....... ..27,182,488
9. Inland marine........ 17,714,655
10. Financial guaranty..........ccocveevreereerirnnnnes
11.1. Medical professional liability - OCCUITENCE. ........cvvurvrrrrrerieirnrinriseisssssisseeess | cneersisessssssseseesssessssessssesend
11.2. Medical professional liability - claims-made.

. Earthquake........cccovvvvnennenereees
. Group accident and health.....................
. Credit accident and health....
. Other accident and health
. Workers' compensation...............ccoeeienne
Other liability-occurrence............ccvvevveenne.

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

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

19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Auto physical damage......
. Aircraft (all perils)......

L Warranty......cceceeeneeee e
. Reinsurance-nonproportional assumed property.

..24 634,344
..26,369,079
...238,258
...997,900
..29,989,062

32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of BUSINESS..........ccvvvreiernrnieienieiiees | e 1,505, 078 .............................. (19,562) | cvovvvereiiisieieisiinnens [0 ] 36.839
35, TOMAIS....uucvecvericteie ettt senns | seressenaens e 400,196,048 | .......ccoevverrnee. 132,288,516 | coooovvcveeirie 33.056 | .oveevrrrerieieienieiis 35.785
DETAILS OF WRITE-INS
3401. Collateral ProtECHON..........cuureueereerree et ssesessesses | sesesseessssessnnesesenns 1,360,961 | ..o (171,377) | evereeeeerereeeeeeenns (12.592) | oo 23.987
3402. Supplemental unemployment... . 151,815 .
3403, oot ettt ssen st nssesansnsnstenssnsns | sviessesssssenssssssssnssessesssnsensea | ereeseessessesseesesten s seessneas 0
3498. Sum. of remaining write-ins for Line 34 from overflow page.........ccccoveevveeee | covververeeerveseeneeeeseeeeenen0 | e 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeveevererererieinerierenies | eevrerensrierenieneee 1,505,078 | v (19,562)
PART 2 - DIRECT PREMIUMS WRITTEN
2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
LRIttt sttt bbbt s st saentens | esbessaesaestess e baes st baenaas 3,432,978 | oo 3,432,978
2. AlIEA INES......oeceecvecieeectce ettt bbbt ses st saestnnas | seees 34,532,242 | ... .34,532,242
3. Farmowners MUIIPIE PEIl...........ceviuiiieieiceieie e essenesans | eees ..5,515,402 | ..... ...5,515,402
4. Homeowners MUILIPIE PEFl........ciuuriiiriecee ettt stesines | fretsessesssstsssessestess e ssessssssssesaas 322 | s 322
5. Commercial MUIIPIE PEIL.......c.iveieeieiiieieees et seses | sresesssessessesessssessesesa 18,722,263 | ..o 18,722,263
6. MOMQJAGE GUAANLY. .....oucveiecececir ettt ettt estantnens | sbesissssessessasteses st st e ssess st ensanean 0 | et 0
8. Ocean marine .26,562,987 .26,562,987 29,674,552
9. Inland marine........ 29,593,123 .29,593,123 12,925,412
10. FINANCIAI QUATANTY.......veieceeieircieise ettt ss st ssssnsens | sbesssssessessastssses st ans e ssessesssntsnsan 0 | oo 0
11.1 Medical professional liability = OCCUITENCE...........c.u vt sesssiees | eeseseesses st ese et ess s essentseeees 0 | oo 0
11.2 Medical professional liability - ClaimMS MAGE..........ocurrrierierririircireieieeseieeseicseieies | eesseeeeeessss et eees (0 TR 0
12, BAMNQUAKE.........cveieiei ettt b st | stesaessiens sttt 590,041 | oo 590,041

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

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

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

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

19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Auto physical damage.........c.cceveevirirernns
. Aircraft (all PErilS)......ocvrvrererrrerrereirnrennens

11,812,765

..... 72,830,239
68,890,015

...... 12,812,206
..... 21,137,658
.26,396,471

11,812,765

..... 72,830,239
68,890,015

.................. 12,812,206
..... 21,137,658
.26,396,471

63,158,016
63,843,231

.16,735,966
.28,248,482

34. Aggregate write-ins for other lines of BUSINESS...........ccevevrveveeieiesecres s
35, TOMAIS ...t
DETAILS OF WRITE-INS

3401, Collateral ProtECHON.........cccveiieriieieieteee ettt ssstesesens | sesbessesssesssssessessssestesenas 1,191,522 | oo 1,191,522 | oo 1,554,039
3402. Supplemental UNeMPIOYMENL...........covveieiciiieieicese et esees | sees ...46,353 | ... ..46,353 | ... ..369,870
BA03. sttt sttt nntenntennies | sensiensiessienssenssenssenssenssenssenssenssees0) | cnnrineninennnnssnsssssnsssssesnen0 | e 0
3498. Sum. of remaining write-ins for Line 34 from overflow Page.........ccoecueeevcvenisieiienis | vvvreiesssseiessesiesssssesssssensnssi0 | covenieicesssisssseesesessesieenQ | e 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......vureirunienrerniinrississisnssnessesnsssesseses | srssessessssssssssssssssssssssessnes 1,237,875 | oo 1,237,875 | oo 1,923,910
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Statement for March 31,

at90ihe. GREAT AMERICAN INSURANCE COMPANY

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

Years in Which
Losses
Occurred

4

2019
Loss and LAE
Payments on Claims
Reported as of Prior
Year-End

7
Q.S. Date Known
Case Loss and
LAE Reserves on
Claims Reported and
Open as of Prior
Year-End

8
Q.S. Date Known
Case Loss and LAE
Reserves on Claims
Reported or Reopened
Subsequent to
Prior Year-End

10

Total Q.S.
Loss and LAE
Reserves
(Cols.7+8+9)

11

Prior Year-End Known

Case Loss and LAE

Reserves Developed

(Savings)/Deficiency
(Cols. 4 +7
minus Col. 1)

12
Prior Year-End
IBNR Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols.5+8+9
minus Col. 2)

13
Prior Year-End
Total Loss
and LAE Reserve
Developed
(Savings)/Deficiency
(Cols. 11 +12)

1419

..................... 683,357

1,789,294

..................... 196,646

624,992

3. Subtotals
2017 + Prior........

..................... 138,229

..................... 880,003

2,414,286

..................... 178,046

..................... 290,653

1,010,872

5. Subtotals

2018 + Prior........ | cooveerreinenns

3,425,158

354,947

5 6
2019

Loss and LAE Total 2019
Payments on Claims Loss and

Unreported as of LAE Payments

Prior Year-End (Cols. 4 +5)
......................... 1,620 | .cooovveeeee.....90,482
............................ 978 | ... 50,346
......................... 2,598 | ... 140,827
....................... 23917 | o 201,963
....................... 26,515 | ... 342,790
....................... 35,354 | .o 35,354
....................... 61,869 | ..................... 378,144

3,780,104

8. Prior Year-
End's Surplus
As Regards

Policyholders | .cccoevevenee

...................... 46,191 |.oiieiieeeenn(54,623) | covoee..n(8,432)
...................... 23,751 [.iieieeeeenn(32,952) | oo (9,202)
...................... 69,942 |....ccoeviieieereenn(87,575) | v (17,634)
....................... (4,964) | ..o 1,454 | neneenn(3,510)
...................... 64,978 |...oooeiieeeenn(86,122) | oo (21,144)
............... .0, I SIND 0.0, SIS IR 0.0, S
...................... 64,978 |....ccoovviveeereenn(86,122) | oo (21,144)
Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1, As % of Col. 2, As % of Col. 3,
Line 7 Line 7 Line 7
| P 46 % |2 i, (3.6)%] 3. oo (0.6)%

Col. 13, Line 7

Line 8

4, (1.1)%




Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> ow N

Bar Code:

* 1 6 6 91201 94 900000 1 *

* 1 6 6 9120193650000 1 *

Q15

Response

NO

YES

NO

YES




Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Other assets and reCEIVADIES...........cccieiiicieeree e ssse s | essessessessesas 28,882,118 | ..o 28,097,360 | oo 784,758 | ..ovvvrereinns 7,356,674
2505. Equities and deposits in pools and asSOCIAtIONS.............cc.cciurieieiicieieie e essseseisesenes | sevessssesenenns 7,527,280 | .coovevveereieieieriereeenn0 | e 7,527,280 | .coovvvvrrcrnn 6,653,857
2506. FuNds held @s COIALETaL.............ccuueieiiieieieesie et ssnssnaes | sressssssessesinnas 7,217,685 | woooveveeeveseeieieeenn0 | e, 7,217,685
2507. Intangibles v | e 2,543,048
2597. Summary of remaining Write-ins for LINE 25.........ccovieiiuiiiereiicisisisieississieses st ssssssssensenss | sessessssaessseaa 46,170,131
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..........ccocvrrrrnne. LXXX

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

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

ins for Line 58 from overflow....... XXX
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAI.........cvururireeerrerrieiierireese et esssessesse st ssesssnssssss | sesssssessessessnssssssessassssnns 58,221,275 | o 58,358,036
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. ...........evererrirriereireieis ettt ss st ese st sns e st ensssssessessnsssssestens | sesesssnssessessnsssnssessssssssnssessensnnssnsseld | sessessssssnssessnsssssessssssssssessessnssnes 0
2.2 Additional investment made after aCQUISIION............cceveviiriieiiicee s ssssssessessnses | snressessssensessessssesesssssnensern QT T2 T | evviieieisessese s sesnes 3,908,098
3. Current year change in ENCUMDIANCES. ........c.errurreririnesreseessssesssssssisessesssssssssssessssssessessassssssessassssssssessessssssessessansssssessosss | sinssesssessessessssssessesssssssssessessenssessessQ | sevsessosssnssessesssnssessessanssnssessassnsanees 0
4, Total gain (I0SS) ON AISPOSAIS.........civvevreieieiiireieieisise ettt sssses s sessessssssssssesssssssessessssessensessnss | sessssessesssssssassesssssssensessesens( 109, 945) | toiveiiiieiisie s 999
5. Deduct amounts received on disposals............c.eueereerirrerieneens 1,000
6. Total foreign exchange change in book/adjusted CaITYING VAIUE. ........c.cceveieiiiriieicece ettt ssesnes | serensessesssssssesssssssessessssessessesssssssessald | teviessssessessssssessessssssessessssessessssenes 0
7. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..o essesessens | seesesesseesssnssesssnssessesssssssesssssssnsseseld | terreussinmsesssnsssssesessssesssssssessesesenes 0
8. Deduct current year's depreCiation............cccoevevererrereieieieessieeseeses e ...4,044 858
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). 58,221,275
10.  Deduct total NONAAMITIEd MOUNLS.........c.cuuiuueieieeieiieireie ettt et ssentensnensennes | cississnssssensssssessenssnsssssssssnssnsssssensens0 | oorsosesssmsssmsssssessnsssssssssssssssnessesenes 0
11. Statement value at end of current period (Ling 9 MiNUS LiNE 10).......vsuerrrrininrnnessissssssssesssesssssesssssessesessssssssssssssenssssnsses | snsesssssssnssssessessenssneness D LASSA0T | ovtiiiisiinrssessessrisnesseseens 58,221,275
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 YEar............covueveievriveieiecieieieesieies | e 325,454,841 | oo 308,124,727
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............c.eviveiieiciiee ettt sse st naas | sbsessssesses e s s bessessssensesse st ssbessnsnse (0 T 88,617,764
2.2 Additional investment made after aCQUISIHION.............cccovicuiiiiciicc ettt snaes | sessaebessbes st ss s eneeaens 3,043,872 | oo 636,398
3. Capitalized deferred iNEreSt @NA OINET.........c..rurier ettt sttt ss sttt esssssests | Saestestasesessessessessns s st ens e ssestenenssees 0 | e 0
4. ACCTUAL OF QISCOUNT........oueeirrtiei ettt | etb et bbbttt O [t 0
5. Unrealized valuation INCIEASE (ECTEASE)........cvuvuururererrieeereiseeseeeeeseesessseessssees s ssess b ss st st es st st esssessessessesss e stestassnnsss | £iestastsssessessassssssnssastssessestassnssnes 0 | o 0
6. Total gain (I0SS) ON QISPOSAIS.........c.cuiveiiieiiieiiicie ettt bbb a bbb s bt s st bbb es s b s s bt sas s et s snsebenas | ebessssssesassssesesssetasnsesesnsesessnaetenen 0 [ oo 0
7. Deduct amounts reCeIVEd ON ISPOSAIS........c.covriueiieiiiiiriieiiese st sase et se bt s et ese b s st be s s st ssasebessssesessssesesanses | sbsesesessssessssnsesessnsesessnsesesans 760,592 | oo 71,924,048
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........ciueieieiriineeiseeeeeein | cereeeinsese et nee 0 | e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt..........covururreeerercireininenees | v 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEA...........cuvveieiiinireieieisieieesesiss s sssessees | erisssssesiesssssssasessssssses s sntensessnsanes 0 | e 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)......... | cevoovorvevercrenrsierecinas 327,738,121 | o 325,454,841
12, Total ValULION GlIOWANCE...........eerieieiireeseisieie sttt bbbttt | fhembstb et en bbbttt 0 [ oo 0
13, SUBLOAl (LINE 11 PIUS LINE 12)...eu ettt ss sttt ss st ses st ensessests | sbssssessessossssssessasssssnees 327,738,121 | oo 325,454,841
14, Deduct total NONAAMITIEA GMOUNLS.........c.cuueuuiirieeieiieiircire ettt b s | £hembstb b en st 0 [ oo 0
15. Statement value at end of current period (Ling 13 MINUS LINE 14).........ccouiviiiiieiiiicieiessiese e ieeisssssiessstssiesssssesassssssssnaes | evessssssssssssssssssessssineas 327,738,121 | oo 325,454,841
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI........cvuiueirerirrieiniissese st ess st ssss s sesssssssssestes | sesssssessesssssssssessessnssnes 593,851,720 | ..o 430,737,607
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............evuevcveieeieceie ettt s bbb sessesnsas | sesesssssssessssesssssssessssnees 11,764,795 | oo 46,938,888
2.2 Additional investment made after aCUISIION............ccccveviiiieiciciscece sttt b st | sebessesssessessessssensesssenean 25,091,832 | o 138,090,738
3. Capitalized deferred interest and other.............
4. Accrual of discount..........ccccnreniereereinnns
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals............
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other-than-temporary impairment reCOgNIZEA.............cueviveieieriiieieeeee e
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONadmitted @MOUNES............ccccueieiciiisie ettt bbbt
13. Statement value at end of current period (Line 11 MIiNUS LINE 12)........cccuiiviieiiiciicceiesce et sseebessn e ssnaeaenas
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOr YEAI...........ccc.veveviveieieeeeesce e sesseas | cveveesessessese s seseesans 5,145,750,963 | ...coovvvvrveeeree 4,191,267,375
2. Cost of bonds and StOCKS ACAUIME.........c.euiuiiieicicieie ettt ettt et antense | sntessessstessesssssnsessessnsns 191,527,069 | ..oovvverereiererninne 1,929,404,917
3. ACCIUAN OF QISCOUNL........cvoieicieiti ettt bbbttt b s s s st s bt es s bnsenas | sebessessesssssssessesstessesnsanes 3,263,035 | oo 17,471,372
4. Unrealized valuation INCrEASE (ECIEASE).........uiuerriiriieiieieiseiese ettt bbbt st n s bt b s sssensesns | sbessessesastessessssessessesnsns 88,016,731 | oo (82,341,138)
5. Total gain (I0SS) ON QISPOSAIS.........eurrerririerirsenreeisessesessiseesessssssessssesssssse st ssss e essens st esss s sessasssssessessenssnssessassanssnssns | ssessssssessmssansnssnssessanssnssn 6,660,958 | ....covvireeeeis 24,546,003
6. Deduct consideration for bonds and StoCKS dISPOSEA OF...........cuviuiiiiiiiiieiciee st | srtesessstesses s sens e snens 196,743,578 | oo 876,650,623
7. Deduct amortization Of PrEMIUML.........c.cc.iveieicieeeie ettt bbbttt es s s s s sssaessnes | oebessessssssssssesssssssessesassanes 3,128,289 | ..o 11,607,484
8. Total foreign exchange change in book/adjusted CaAITYING VAIUE............cceieveiiiriieicseeiee ettt snes | setessessessssessesssssssessessssensenas 295,230 | cooveieririeesene e (685,552)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..ot sessees | seteesessesessssesseesssessessesees 6,428,578 | .o 46,370,910
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s...........covvurieieneeierieiiies | oo 172,991 | oo 717,002
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9410)........cccovrrurrnrnrererniresnnssiessssnsenns | cnnsssesesssessessssessenens 5,229,386,532 | ..eveveieireieiriinne 5,145,750,963
12, Deduct total NONAAMITIEA GMOUNLS............cuiuuieieeieiieiiree ittt bbb bbbttt enis | fhtbsesee st seb bbb es 13,902,075 | ..o 13,652,158
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ccoiiuiieieiiiieisieciessis st sesssisssesesssssesesssssssssessssns | svsessssssssssssessssssenees 5215484458 | .....cccovvveeeien. 5,132,098,804




Statement for March 31, 2019 of the GREAT AMER'CAN |NSURANCE 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
2

20ISO

Book/Adjus:ed Carrying Acquisitions Dispo?;itions Non-TradiA;g Activity Book/Adjusfed Carrying Book/Adjus(tsed Carrying Book/Adjust7ed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)-vvvuevereerrrireeessensieesesesseesssessssess s nesesss st sssesssnenes | sesesessnenssnessseenes 3,336,445,952 | ......covvverrrirciinne. 277,842,438 | ..o 200,251,823 | ..o (25,980,578) | ...vvevuriririns 3,388,055,988 [ .....ceourrirreririreiiienieesienni | et | eessiese s eseens 3,336,445,952
2. NAIC 2 ().t 547,138,833 | ...ovvvvrcrrrririenne 36,045,283 | ... 38,524,325 | ..o 23,471,524 568,131,315 547,138,833
3. NAIC B (@).nevrererrerrrireiiriessiessi st | senesnene e 68,326,611 | ..vvouvrierirrrrirerii 5,598,197 | ..oooeverererirriienns 8,440,932 | ..o 1,840,745 | oo 87,324,621 | ...ooouvvireieirieiinerinennieneieens | crereieenissen s | s 68,326,611

NAIC 4 (B)-..oevvererernerireiiseriesessessi s sesi st ennen | eessnenssesesseesesessenens 34,260,807 | ..voorvrerrererireniinnn 9,695,731 | ..oooeeererrieriienns 4,085,212 | ovvvoriennns 3,152,443 | oo 43,023,789 | ....oouvvirrerririeiiicniensienesenns | creresenninssn s | s 34,260,807

NAIC 5 (B).vvvuvvverererrerireeisnrisesesessiesessess st esssennnes | eressnesssessssesneseeessenns 9,841,403 | ..oooovirerreericris 10,021 | oo 2,378,854 | ...ovvveerririnne (1,175,367) | oovvvorevererrireciererinns 8,297,203 | ...uverrerirrerieeririsini et | et | e s 9,841,403

NAIC 6 (B)-.vvvvvverererrerereisnrsiesessessisessese st enssennes | enssssenssesssssnessssssnes 3,960,532 | ... (O RO 1,333,890 | ..o 475,168 | ..o 301,810 [ oo | erenes st | e s 3,960,532

Total BONGS........iiveirerireerii i s ssnnsenes | cosessnesssnsseesenns 3,999,974,137 | v, 329,191,670 | .oooovvveirirrriinns 255,015,036 | ....oovvvreriininininiinns 1,783,935 4,075,934,706 | .....oovvrorienirirnirseninenreniens 0 om0 | e 3,999,974,137

PREFERRED STOCK

NAIC Tttt | eesnene s 11,884,297 | ..ooovrcreeeeeeeieninne (O RN (O R 197,152 | oo 12,081,449 | ..o | ettt | e 11,884,297

NAIC 2.ttt | nesiesesnene s 191,495,526 | .....vvrerrcierieriienreniinns (1 OO 43421 | oo 1,515,414 | oo 192,967,519 | ..ooveoreriercieriresisesieesiensin | e | eresieses s 191,495,526
10, NAIC 3ot | sesneni e 38,865,948 | ... (O RN (1 O 10,507,191 | oo 49,373,139 [ oo | creresessienesses s | e 38,865,948
11 NAIC 4ttt | sesnese st 19,160,303 | .vvovovvrrrerrerireienns 5,308,177 | .eouvverreerrrerneeineessesrennnesnnes 1 (255,712) | veooveeerrernerenreinns 24,290,788 | ...voooverrrcrrreiserisneresesesssesnees | srssesessssessnsssnsssssssssssssssssenns | soesssessssssssssssnens 19,160,303
12, NAIC Bttt | seseent st 12,857,089 | ovooeerecerrieeeenens 394,319 | oo O (1 T 13,251,408 | ..ooovevvereeeieeeseesieeseesssseessas | eereesssnsessesesssssssesssssssssssssansssas | sesesssnessssssanssnanes 12,857,089
13, INAIC Bttt | eetens e (O 0 | e (S 0 | e 0 | et | ettt | renes st 0
14, Total Preferred SOCK.........ovriieieineiecreceeiesisesisesiesisesieniesiens | eseessssessessseesees 274,263,163 | ..o 5,700,496 | ..o 43421 | oo 11,964,045 | ..o 291,884,283 |.....oovoiireirrnni e 0 s (] 274,263,163
15.  Total Bonds and Preferred StOCK.........c.uuiiiiiniinerinerinesisesisesissnienes | osssesssessssssnsenes 4,274,237,300 | ..ocvocveririririnenns 334,892,166 | ...ooovvvirrieiines 255,058,457 | ...vvvviinriiriiniis 13,747,980 | oo 4,367,818,989 | ... 0 e (0] [ 4,274,237,300

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§....176,861,039; NAIC2§........... 0; NAIC3§... 0; NAIC4S...16,828,724; NAIC5§............ 0; NAIC6S........... 0.




Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......coiririieenei | e 193,689,763 |.......ccervvnee XXX veererntinierinins | v 193,568,021 | ....cvvvvrevreirererciines 1,514,641 | oo 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PHOT YEAI.........cccieiiieieieesie sttt sbnsens | sssessssessessssstes s sesseseees 125,573,867 | ceovveverrirerieieiseieieieienins 71,370,252
2. Cost of short-term iNVESIMENTS CQUINEM.............ceiveieicieee ettt ssssssesnsanes | evssessesssssessesessenseseesans 154,237,931 | oo 130,925,389
3. ACCIUAN OF GISCOUNT........ciiii bbbttt | eebses b s 127,416 | oo 178,774
4. Unrealized valuation iNCrEASE (ABCIBASE)..........cveveveieereieiieie et ssssses s es s sse s sssse s sssbessessssesses s sssssssesasssssessesss | sbsessssessesssssssesissssessessssensessessssassesens 0 [ oo 0
5. Total gain (I0SS) ON QISPOSAIS...........cvuivieiiieiieicteie ettt ettt bbbt bbb b st st sssssnas | ebssbessessebssessebss s s s s s b s entes bt en e B | o 27
6. Deduct consideration reCeivVed ON QISPOSAIS..........ccccvuiveiiereiiriieirieie ettt ss s s st sensens | saebessssesessssesesssesessnsesesnas 86,280,575 | .ovovoveerieeeece e 76,720,024
7. Deduct amortization Of PrEMIUM...........cccviuiiiiieieiciece ettt bbb bbb bbb b b es bbb s s ssenas | ebssbestessebsbes s b s b s s st b s en b s bt en e 0 | e 0
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE...........c.cvuevcveeeeveveisieeeiseresees et sssssssessssssseseses | evsessssssssssesisssssessssessessssssnsns 31,118 | e (180,551)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvuiveeiiuriieieicieee et sbens | etstesses s st ess bt ss bt sssnbenaenas 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........c.ccceviieriiiireeieesseeeineeniens | crevieresesisies e snns 193,689,763 | ...ccvvvererrreeeererernes 125,573,867
11. Deduct total NONAAMItIEd @MOUNTS...........cvuierriiirieti bbbttt bbb | etbent st 0 |t 0
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11)....c..cciiiiieiiciiieteieceesieeteeseetessee s sssserensssessssssesenss | cversssesesssssessssesesssssessnns 193,689,763 | ....cocoovvevriceriernn, 125,573,867
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAT).........cueuurerurerrreeeeeseeseessseseessessssssssessessssssessessssssssssssessessssssessessssssessessesssnssessessssnsssessassnens 745,215
2. Cost paid/(consideration reCeIVEA) ON AUAIIONS. ........c.cuiuiurireiiiieieieiie ettt s bt s bbbt s s b £t R R b s st 0
3. Unrealized valuation INCIBASE/(AECIEASE). ... ... .. uuwrererrerrereeeeerereisessseesesseessseseseesessesssessessessssssessessasssessessessasssessesssssessessassasssessessesssessnssassansessessesssssessesssssssnsssessnsnnssnes 0
4. Total gain (10SS) ON tErMINAtION FECOGNIZEM...........cueiueireiieriieiscie ettt ettt s b8t bbb s s s b s s R bbb s bbb bbbt sn (1,129,017)
5. Considerations received/(Paid) ON tEIMINGLONS. .........ovu et eesesesseeeessess s ssessssesss s st sss s ss s s an s e s s ssee s s s sses e E e s RE e n et s s ren (1,129,017)
B AMIOTHIZATION. ...ttt E bR SRR R R AR E R R 0
7. Adjustment to the book/adjusted carrying value of hedge item 0
8. Total foreign exchange change in DOOK/AdUSIE CAMTYING VAIUE...........cccveuiuiieiiiiiieiieie sttt bbbt bbb s st s bbb bbb en (712,501)
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 64 7+ 8)..uevereiirieisrseeecse sttt sttt 32,715
10, DEAUCE NONAAMIEA BSSELS. ... cvureueeueeueerireiereie ittt bbb E bbb £ £ 8 e£R2 bR 2E R £ AR £ bR E bbb bbbt 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......c.ciiuiireieiiiiisieieisire ettt sttt bbb b sae bt s b a bbb ss st s st st en e 32,715
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI)..........cveuiuiueireisieiieiseisesssiessessstessessessssssse s sssssssessessssesse s sssse st ssessssessessssssessesssssssassessssnses 0
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColuMN)............cccveevcveeereeeveiieeseeceeee e 0
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cc.cceeunee. 0
3.12 Section 1, Column 15, PriOr YEar.......ccvveeverrrreeereersrereereesesesseseesens 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...........ccccceeevennn. 0
3.14 Section 1, Column 18, Prior YEar..........ccceuevrreeierrereeieieessieseienns 0 0 0
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..............cc.ccuee... 0
3.22 Section 1, Column 17, PriOr YEAI........cccvcveeverrrrereiseieseseesesisse s 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccocueeee. 0
3.24 Section 1, Column 19, Prior YEar...........ccccoeeveevrrieveerieesieeeesenes 0 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......uieieieeeieiiiteie ittt et ettt b8 £ 8288212 E £ £ 4R b bbb bbbt 0
4.1 Cumulative variation margin on terminated contracts during the year.............c.cccooeeviveiiienicccsicins 0
42 Less:
421 Amount used to adjust basis of hedged item..........ccccvvveviereinnnne 0
4.22  AMOUNE FECOGNIZEM.......cverererrerereireeineiseissessseseese s ssesssnssnenas 0 0
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).......ocoiiiiieiieieieiieie ettt ettt s st s et s b8 1288 s8R s bbbt 0
5. Dispositions gains (losses) on contracts terminated in prior year:
51 Total gain (loss) recognized for termiNAtIONS IN PrIOT YT .......ccveiiuiiriieiieiiisse ettt bbbt b bbb s bbbt s b st 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOF YEAT...........c.ru ittt 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 4.3 = 5.1 = 5.2)....ccieiieieeisieiee bbbt 0
7. DEAUCE NONAAMILIEA @SSELS........cueiiiieeiiiieisiee ettt sttt s e st s e s s s s s e s b2 e s b s e s bR b2 e s s s b b s e h s st s s bt s e b st es s s st s et s e 0
8. Statement value at end of current period (LINE 6 MINUS LINE 7)........c.cuiuiiieiiiiiiieiesciese sttt ss bbb s bbb s sttt bbbt enis 0
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Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

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

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

QSI05, QSI106



Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ...ttt ettt s s sttt s s s st snaas 32,715
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cccoceeuvievcrrereverecrricinnns 0
3. TOtAl (LINE 1 PIUS LINE 2)...vuvuieerireereiieeeieisessesessisessessssssseessessess s st esssss s st ass st ssessess s ssessessassesessessasssessessassessessessasssssessassanssesssssessessansnssessessnssssessssnssnssnes 32,715
4. PartD, SECHON 1, COIUMN B ...ttt st s bbb et et banen 32,715
5. PartD, SECHON 1, COIUMN B........ooevuevieeieicteiceet ettt ettt bbb bbbttt n s e senaaen 0
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cvueveririerieieiiesissesiseissssssessssessessss s ssessssssessessessesssessessesssessesssssssssassosssessessessassssssessassssssessessasssssessessassssssessassansssssessssanes 0
Fair Value Check
7. Part A, SECON 1, COIUMN 16.........oviriiririceieeieeiies st 32,715
8. Part B, SECHON 1, COIUMN 13........oiiieieiireeicei ettt 0
9. TOAI (LINE 7 PIUS LINE 8).....viviveiiiiietsietciei ettt sttt bbb b a s s bt bt s b s A4 s A4 bR b b s b bR b b A b d b s bbb b s bt s Rttt bt st et n s 32,715
10. Part D, SECtion 1, COIUMN B.........couiiiiiiiiiii s 32,715
11, Part D, SECHON 1, COIUMN O......coouuviiiiiriiieicerisesisesi st 0
12, Total (Line 9 MiNUS LINE 10 MINUS LINE T1)....uiuiiiieieieiiisieiesseseiset sttt s8££t s8Rkt n b 0

Potential Exposure Check

13, Part A, SECton 1, COUMN 21........oiiiii bbb 171,464
14, Part B, SEction 1, COUMN 20........c.cuuiiiiiii bbb 0
15, Part D, SECtioN 1, COIUMN 1. 171,464
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15)....cuciuiiiiriieiieieisiieieisstesseist sttt ettt s st £ ke s s8R s b s bbbt 0

Qsl07



Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvrurirerirririeiirsiese et sieessseseesesssstsssssssssenens | essessssssssssssssssssessessssssessesens 161,203,500 | oo 361,805,597

2. Cost of Cash €QUIVAIENES ACQUITE............ccevevieieeiecieiscte et ettt es e b ssesssssnsens | sessessesissessesessssessesssssnssssesan 283,655,472 | oocveveeerieeee e 1,955,527,666

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

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

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

6. Deduct consideration received on disposals

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

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

9. Deduct current year's other-than-temporary impairment rECOGNIZET...........cvuieuiiirireiiieiciee e | ctereieissiseressr s st esssebesssesessnaebenssaeeas 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........cccoererrierieniniinennieins | o 188,184,809 | ..ovvvvieieeeieeeseeiine 161,203,500
11. Deduct total nonadmitted @MOUNES. ..o | bbb 0 ] s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ciiiviiiireiessiererisisssssesessssessesssssssessessns | sossessesssssssessessssassessessssassesses 188,184,809 | ..o 161,203,500
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Statement for March 31, 2019 of the G REAT AM E Rl CAN | N SU RAN C E COM PANY

SCHEDULE A - PART 2

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

1030

1 Location 6 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...........cvvueviiririernieississiessesssiessssiesssssessssiene St LOUIS.....ucvevvceereiee e MO.. [ 11/30/1999.... | Worldwide BUilding, St. LOUIS........c.evvirrrriireiiiiiiciiesss s seessssensnes 0 | coeeeeveeeeeeeeeeieeereeeeenene0 [ e 0 [ e 6,082
Building, Land, and IMProVEMENLS. ..ot nnees Charleston SC... | 05/01/2002.... | Charleston Harbor Resort and Marina.............ceveeeeriereceienerneneieeeeneeseeees L0 OSSR | N ST 0 301,213
Building, Land, and IMProVEMENLS.............coceieiiiiiiiriieieieeseie st snes Stevensville .| MD.. [ 05/11/2005.... | Bay Bridge Marina............cccoeueururiurireieinsinieiesiee s esenes 0 | e 0 | e 0 [ o 1,943
Building, Land, and IMProVEMENLS. ........c. e snses Whitefield . |NH... | 06/02/2005.... | Mountain View Grand ReSOM LLC..........cceiiirieieini s senssesnnes L0 OO RORRRRONS | N IO 0 ....88,484
0199999, TOAIS. ...ttt ettt E 818 E £ EEE AR R bR 0 [ o0 | 0 397,721
0399999, TOAIS.......veerveeetrreseesseiee sttt feER RS 0 | cverrerrrerrerrereneesnsnrseneen0 [ s 0 397,721
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 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 Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Realized Gain |  Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in in B./A.C.V. Changein | Encumbrances on Gain (Loss)on|  (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
Office Building and Land............cc.ccccoeeeee. | CiNCINNALi.cocvovvcsiiicrieneeen | OH. [ 03/25/2019] 14 E 4th, LLC..oovvvcvieviiviiscieciieniieiins | 3,628,034 .0 233,250 32,316 200,934 | .......94,989 | .0 [ (105,945) | ....... (105,945) | .. ...19,624
0199999, TORAIS.....veveserestestressisesese et bbb | o 3,628,034 .0 233,250 32,316 . 200,934 L0 (105,945) | ....... (105,945) | .. ..79,624
0399999, TOAIS. ......ovverereireieaeeseeseeeseees s bbbt ees ebb e ettt | neiies 3,628,034 .0 233,250 32,316 | o0 | 0 | eid(32,316) | a0 | 200,934 0 . (105,945) | ....... (105,945) | ...........63,976 | .......... 79,624
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Statement for March 31, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

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

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
Marriott LiIncolnsShire............ccocveveevevecerivecrereennnes LINCOINSNIME. .....eviivcviceiteteete ettt sttt sttt st bbbttt es s b s anseeas Il | e 01/28/2016.... | ..cvveneee. 5.378 | oo 0 .. ...1,500,000 29,550,000
Sandestin Hotel..... . MiIrAMAN BEACK. ... vt FLu s | 11/01/2018... | oo 6.062 | ..o 0 [ 2 B43,872 | s 10,422,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. .. ettt ettt bt et et Attt n et et ententes | tatsetestesiesssantetses et st antessesetentensesenans | ansenie XXX....... XXX i | s 0. ...3,043,872 39,972,000
0899999. Total - Mortgages iN GOOA SEANAING. ...ttt sttt sttt ee et 1 e 8o E 828284218084 E st eesenreb e febseesetessensessssnsessensessesansensernssnsensesens | conssa XXX XXX i | e 0 | ...3,043,872 39,972,000
3399999, TOAl MOMGAGES.........uecvverereereeseeiaeieeeesee ettt ettt ees | eebbes ettt aeninnieens | e XXX....... XXX | s 0 {.e ...3,043,872 39,972,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages With Partial Repayments
AItISOUTCE......ovvvevvrrircrene ChISHIANSIEA. ... LY/ ISR B 04/06/2017..... | covonvrerrrierins 54,499 | o, 0 (V] I 0 0 0 0. 54,499 54,499 (U IO 0 0
Biltmore Hotel........ Coral Gables..........cccoovevrereennnnn. FL .108/13/1999.... 71,970 0. 0 0 0 (V1 IO 71,970 71,970 [0 IO 0 0
Chatham Bars Inn................. Cape CO......cuuuverrerrrierirrirerieiiis MA .| 05/06/2016.... 159,527 (V] I 0 0 0 0 159,527 | coovvverne. 159,527 LU IO 0 0
Dixie Terminal Corporation.... | CINCINNGLI............cereiereriiieieseeeseeeenies OHuoveee | e 12/04/2018.... | ccoeveeeeeinn ..67,523 0| 0 0 0 0. 67,523 67,523 (0 [ IO 0 0
Grand AM........cccoeverneenerinn AUSHN. e X .110/23/2017.... 127,430 0| 0 0 0 0 127,430 | oo 127,430 [V IO 0 0
Marriott Lincolnshire. LiNCOINSNIM.......veveevrieree e Il .101/28/2016.... ..23,300 0 [ 0 0 0 0. 23,300 23,300 [V IR 0 0
McHenry ROW..........ccoovvunec. BaltimOre. ... MD..oovovirns [ 06/29/2012.... | covovrerrrierins ..75,826 (V] I 0 0 0 (V1 IR 75,826 75,826 [V IO 0 0
One East Fourth Inc.............. CNCINNGL. ..ot OH .| 12/04/2018.... ..67,523 0| 0 0 0 0. 67,523 67,523 [V IO 0 0
Palomar Common: .| Carlsbad........coeverieeii CA .110/17/2013.... .44,510 (V] I 0 0 0 (V1 IR 44,510 44,510 [V IO 0 0
Xactware Office Building....... LIttt [V PSR TN 02/24/2014.... | coooovviriris ..68,483 0. 0 0 0 0. 68,483 68,483 [ 0 0
0299999. Total - Mortgages With Partial REPAYMENLS.........c..iuiiiiiiieiititi it sieitrstns eerieses e er sttt 760,592 [ 0 0 0 0 760,592 [ 0 0
0599999, TOAl MOMGAGES. ........vvrrereciseiaeeierie sttt eeese b e bbbt 760,592 0. 0 0 0 0 760,592 [V [P 0 0
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Statement for March 31, 2019 of the G REAT AM E Rl CAN | N SU 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
Desig-
nation and
Admini-
strative
Symbol/ Date
Market 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 Indicator 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 O0|Global Premier Finance Company LOC ICincinnaﬁ |OH... | Global Premier Finance COMPaNY.........cuieririiisiessrisessnesersns s ensssnens 02/01/1999.... 0 0 .945,103 0
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed INCOME INSITUMENS = AffIIBIEA. ..o wovuriiiiiieiiesiisiiseesi sttt 0 .945,103 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0|Great American Capital Partners Fund Il, LP Los Angeles . CA.... | Great American Capital Partners Fund II, LP........... 01/12/2018.... 0 0 .373,657 0
000000 00 O Industrial PIPING INC.......cururiimreriieriieieieeieee ettt sns s sanees Charlotte......c.cvreevereieieeireieineins .| Industrial Piping INC........c.oruierieeinceieiee s 12/01/2016.... 0 0 129 0
000000 00 0|Monarch Capital Partners IV, L.P.......c.cocvvuiiiminrinineinniseeseierinninns .| New York.. .| Monarch Capital Partners IV, L.P. 10/30/2017.... 0 0 .250,000 0
000000 00 O |PineBridge Private Credit Feeder, LP New York.. . | PineBridge Private Credit Feeder, LP ....... 11/28/2018.... 0 0 463,664 0
000000 00 0|Sagard Credit Partners, LP ..........cccovuinriniieinnicerissseseseseisnssesssssnines Toronto. . | Sagard Credit Partners, LP ... 10/09/2018.... 0 (V1 I 1,045,380 0
000000 00 0| Yukon Capital Partners Il L.P........ . | Minneapoli . | Yukon Capital Partners I L.P...........ccorrrrrreiseece et eeees 07/17/2014.... 2 0 ..47,181 0
000000 00 0]Yukon Capital Partners Ill LP........ .. . | Minneapoli . | Yukon Capital Partners I LP.........coviiiniisieississisnississssssssssssssssesssssssssssssssssesas 07/18/2017.... 2 0 423,384 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FiXed INCOME = UNGFAIIBEA. ..o ieiieiis ettt sttt ettt es et ee s et et ees st eeese s e e s e o282 12 e A ee Ao e8 oA E et a2 8o e e A et e e R e A e bt e E e e At et s et ettt eesen et ntnes () 2,603,396 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Opportunities Fund, LP Greenwich . | A&M Capital Opportunities Fund, LP 10/21/2016.... 0 471,828 0
000000 00 O|AHlEnergy Storage Bridge, LLC.........ccvuiverniieiiiinisieseesiseeesssissssiesssssessnes Rowayton.. . | AEnergy Storage Bridge, LLC.........cueiiiriieiniceiseese e sssnsenes 03/20/2019.... 184,695 | oo 0 0
000000 00 O |Arclight Energy Partners FUnd VI, LP.........ccoooiriririncreeeneseeeeesese s BOStON. ... . | Arclight Energy Partners FUNd VI, LP..........coviininiressceeeeseeeeeeeeeseisnneens 08/04/2015.... 0 456,785 0
000000 00 O |Blackstone Tactical Opportunities I, LP New York . | Blackstone Tactical Opportunities I, LP...........cccovvvrrvrinernineiierncinns 02/08/2019.... |. ... 147,636 ...24,198 0
000000 00 O|Bridge Growth Partners L.P.........c.coccoeuereirenrininneceenerceeees NEW YOrK......veeiereeeeireeeeneeeeeinees . | Bridge Growth Partners L.P..........ccccoovvrnrninnrerrneens 07/15/2014.... 0 ....37,500 0
000000 00 0|Bridge Growth Partners L.P.-Accedian Holdings |1 . | New York.. .| Bridge Growth Partners L.P.-Accedian Holdings II.......... 03/08/2019.... | .covrvrrnes 3 1,499,998 | ..oooevieieieend 0 0
000000 00 O |Cintrifuse Syndicate Fund I, LLC Cincinna . | Cintrifuse Syndicate Fund I, LLC.. 04/29/2013.... 1 0 25177 0
000000 00 0| Cintrifuse Syndicate Fund Il, LLC...... Cincinnati . | Cintrifuse Syndicate Fund II, LLC 09/18/2017.... 1 0 233,154 0
000000 00 0|Corsair V Financial Services Capital Partners LP ....... New York .| Corsair V Financial Services Capital Partners LP 06/25/2018.... 0 0 ....30,347 0
000000 00 O|Energy Impact FUNA LP.........ccccooeuiiimiinniiniiciieisssceieiies New York ... | Energy Impact Fund LP..........ccccoovniinniinniciinceinne 05/19/2017.... 0 0 247,371 0
000000 00 O |Foresite Capital FUNG IV, LP.......coiuiireieieeerreeieiseeeeeseeseeee e esseenes San Francisco.........covvreereereeneeennes CA.... [ Foresite Capital FUN IV, LP..........oooirieeencscei e 04/16/2018.... (0 [ IR 0 .350,000 0
000000 00 0|Greenspring Opportunities IV, LP..... Owings Mills.. . | Greenspring Opportunities IV, LP...........cccocuiiiinniisicssnssessienns 04/25/2016.... 1 0 ....60,000 0
000000 00 O |Greenspring Opportunities V, LP...... Owings Mills.. . | Greenspring OpportuNities V, LP..........cvreircrirresceneeeseeise s 01/22/2018.... 1 0 .285,000 0
000000 00 0|Greenspring Global Partners VIII, L.P..........cccccociiiniiiniinnineiieinsnieissiiens Owings Mills.........ccooveveirinriiiniians . | Greenspring Global Partners VIII, L.P.. 07/14/2017.... LI 0 ...72,092 0
000000 00 0|Greenspring Global Partners IX-B, LP.........ccccocrrireiiriireieeensnieseeesceseescsseseeenees Owings Mills . | Greenspring Global Partners IX-B, LP...........ccociirrieinennee s 02/08/2019.... | cvvevereenee 1 .148,548 0
000000 00 0| Gryphon Partners IV, L.P.......cooiciiiiirisiess s San Francisco... .| Gryphon Partners [V, L.P........ccoeiiinescesseessisssienes 12/06/2016.... 3 0 ...27,309 0
000000 00 OGryphon Partners V, L.P.......cccccouviveiininenencrireees San Francisco. .| Gryphon Partners V, LP........c s snees 08/29/2018.... KT 0 407,886 0
000000 00 O|LLR Equity Partners V, LP........ccccmveummrinerirmrineeineineiinsiens Philadelphia.. . | LLR Equity Partners V, LP.......ccccooveinirineiniiin 03/31/2017.... 3 0 .360,000 0
000000 00 O|ManchesterStory Venture Fund, L.P.. Des Moines... . ManchesterStory Venture Fund, L.P 03/23/2017.... 1 (0 2,478 0
000000 00 0|Medley Real D (ANNUitY) LLC........coriumiirriiriiieiieeineesseise st sssisssinees NEW YOrK.....ooveeeierieeiieeiscirsnins .| Medley Real D (ANNUtY) LLC.......cooureriirieiierieeieeiseeeiseiesiseees 03/21/2016.... 3| s 0 10,425 0
000000 00 O |Medley Tactical Opportunities, LLC New York.. .| Medley Tactical Opportunities, LLC ..o sisesessessssssessenes 11/16/2017.... 0 0 ....19,446 0
000000 00 0|NB Secondary Opportunities Fund IIl L.P. New York.. .| NB Secondary Opportunities Fund Il L.P. .......ccccovrirminirniiirneinc 05/23/2013.... 3 0 ....70,000 0
000000 00 O0|NB Secondary Opportunities Fund IV L.P. ......... INEW YOrK. oo . |NB Secondary Opportunities FUNG IV L.P. ..o 04/19/2017.... KT - 0 .300,000 0
000000 00 O[NB Strategic Co-Investment Partners Il LP. .........cccoeuueee New York . | NB Strategic Co-Investment Partners Il L.P. ..... 10/01/2012.... 3 0 ...10,284 0
000000 00 O0|NB Strategic Co-Investment Partners IIl L.P. ....... INEW YOTK. oo .| NB Strategic Co-Investment Partners 11 L.P. .........co.coevrrreninrnrenescieissseseninns 01/28/2016.... 3 0 273,520 0
000000 00 0| OVIP, L.Puccooiiiiiciieiceiesise st Cincinnati . L OVIP, Pt 07/27/2017.... (1 R 0 734,400 0
000000 00 O|PWP Growth Equity FUNG I LLP.........covvuirieriieiiriniciericeiessenisssieneesesseens NEW YOrK.......cvueieervieriericeiinine .| PWP Growth Equity FUN T LLP......ccovviireirericirenciserenisenienes 08/20/2014.... 3] s 0 ....38,853 0
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Statement for March 31, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market 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 Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O|Refinery Venture Fund I, LP......... .| CINCINNGL....vvoee . | Refinery Venture FUND I, LP........c.oviiriscenises s iessessessssenns 11/20/2017.... (0[N I 0 ....714,865 (1 [ R (V[ 7.200
000000 00 O|River Cities Capital Fund VI, LP ... | Cincinnati... . | River Cities Capital Fund VI, LP .............. 02/15/2018.... 3 0 .300,000 0
000000 00 O|Rivercrest Capital Partners, LP.........cccvvvevrvrnrernnissesieernnens . | Fort Worth. . | Rivercrest Capital Partners, LP. 04/02/2018.... 3 0 623,689 0
000000 00 O |Roark Capital Partners Fund V, LP .... Atlanta .| Roark Capital Partners Fund V, LP 11/01/2018.... (0 [ 0 .242,958 0
000000 00 0| SNOW Phipps I, L.P. ..o Wilmington.... .| SNOW PhIpPS 11, LP. oo 01/08/2010.... 3 0 ...32,790 0
000000 00 0| SnOW PhIpps 1, L.P. ..ot esessssesensssias Wilmington.... .| SNOW Phipps 11, L.P. oo 06/08/2016.... 3 0 .566,992 0
000000 00 O|Solamere Capital Fund I, LP ...... . | Boston . | Solamere Capital FUNG I, LP ........oviiiiiiiiriieisisceis s ssessssssenens 08/19/2013.... 3 0 412,500 0
000000 00 O |Solamere Capital Fund II-A, LP Boston . | Solamere Capital Fund II-A, LP 08/19/2013.... 3 0 .216,798 0
000000 00 O|Solamere Capital Fund lll, LP ..... . | Boston . | Solamere Capital Fund IIl, LP s 11/20/2018.... 3 0 481,787 0
000000 00 O |Solamere Portfolio Company Investments II, LLC .| Boston . . | Solamere Portfolio Company Investments II, LLC.......... 01/18/2019.... |. L0 | 2,500,000 | e 0 0
000000 00 O|Trew Holdings, LLC.......cccoocrvrvvirrrrnenn. Hilton Head Island SC.... | Trew Holdings, LLC.. 02/01/2019.... |. 20 [ 8,896,202 | e 0 0
000000 00 O] TriArtisan Orlando Partners, LLC . | New York . | TriArtisan Orlando Partners, LLC........... 03/12/2018.... 0 ...5,000,000 0
000000 00 O|Trilantic Capital Partners VI, LP.........ccoceiormiciiieeinsesssesssiessssessesssesenens New York. .| Trilantic Capital Partners VI, LP............. 07/25/2018.... 0 0 ....70,396 0
000000 00 0 Vida Insurance Credit Opportunity Fund II, LP......... Austin . | Vida Insurance Credit Opportunity FUnd Il, LP..........coviriiirirrereeceeeeereseens 08/02/2017.... 0 0 .235,039 0
000000 00 O [WCIONE, LLC....ouuiiririiiieerisisis st Beverly Hills JWCIONE, LLC. oo 08/24/2018.... 0 0 .875,000 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGMIIBIEM. . ... ...eu et ieiiiis ettt ettt sttt st st st ses et et et eesees e et ee8 o2t e e e eeE e a8 e oA eEee 8 o2 8o E o8 A28 428 eE e eeEee 8oL AeE et 428 eE e e e e EeeseeeE et enten et et et enses et et ensenssssnts | sesessssassessecs 11,377,079 | oo 13,829,417 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|Lubert-Adler Real Estate Fund VII-B, LP Philadelphia..........cc.oceeeernereneriens . | Lubert-Adler Real Estate Fund VII-B, LP ... 04/07/2017.... (V1 I 0 .833,333 0
000000 00 0|Osprey Pointe Sandestin, LLC .........covuvvemiieiimieinisererieseeiiees Miramar Beach.. Osprey Pointe SaNAEStin, LLC ..o 12/19/2018.... 0 0 .636,693 0
000000 00 0O|PRCP-Aurora Partners, LP . . | Denver.. . | PRCP-Aurora Partners, LP 08/22/2016.... 0 0 .110,000 0
000000 00 O|PRCP-Key West Partners |, LP................. . | Key West.. . PRCP-Key West Partners |, LP.........ccocviovniierceieeesiesnienes 02/08/2017.... 0 0 175,200 0
000000 00 O|PRCP-Missouri Partners, L.P..........ccccocrmuiriominriernnireeersseeeeneeseeenes St. Charles........cocovvnienee MO... | PRCP-Missouri Partners, L.P........ccccccverirrimrnrrirnirieienienns 10/15/2015.... 0 0 .144,400 0
000000 00 O[PRCP-Phoenix Il Partners, LP ..........ccccccoveviniereieinnesee s PhOBNIX. ... AZ.... | PRCP-Phoenix Il Partners, LP ...........ccouviveeieirrricieeienens 08/03/2017.... 0 0 .200,000 0
000000 00 O|PRCP-St. John's Forest Partners, LP Jacksonville...........cocovvvrniririnns FL..... PRCP-St. John's Forest Partners, LP 03/20/2019.... 0 [ 387,716 | v 0 0
000000 00 O|PRCP-Tempe/Mesa Partners........cocvwrereriieremiinerniiesesissiessssesssseenes PROENIX....eovvvvvriirerieieereriersiias AZ.... | PRCP-Tempe/Mesa Partners.........ccoueerveenenereineineresineens 05/15/2018.... 0 0 .277,200 0
000000 00 0 [Water Street 0'ConNOr, L.P......c.oviiiiiieiiiissssnssnensnisnenas Atlanta.......cccooeenee GA.... | Water Street 0'Connor, L.P.......cooviiiniiiiiiicnies 10/26/2015.... 0 0 .250,000 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EStAte = UNFfIIGIEM. .. ... vttt oottt s8££ 8888888184816 8 80880 E bbbttt s | cennisnnes 387,716 ...2,626,826 0
Non-Guaranteed Federal Low | Housing Tax Credit - Unaffiliated
000000 00 O] R4 HOUSINg Partners IV, L.P.........coeresesrsmesesssrese [ New York [NY....|R4 Housing Partners IV, LP........oooooersmeeecs | [10/01/2015. 0 [ 0 ..3,448,450 0 [ o 0 [ 7.813
3399999. Total - Non-Guaranteed Federal Low Income HOUSING TaX Credit = UNGFfIIAEM. ... ... veueuiiiiiie ottt sttt esssssee oesessesseeseseeseeseeseseeeeeseeeeee8 o0 s eE o8 eeEoe8Ses e eEeE8 o2 1S E e 4L 8 o088 1o 8 £ 8 4L 8 £ 080844840128 4L 0408 £ 01 E1eE 4284140 e 8 s b en e et n ettt ensenssenetsnsansennnes | sessesnes 0 ...3,448,450 (o 0. XXX
Any Other Class of Asset - Unaffiliated
000000 00 0] MoNza ENergy, LLC.....ooouomermmermessesesesreseseseseeseeeseseseese [HOUSION......cor s [TX.... [ MONZA ENEIGY, LLC...ooorrrssesssesmsesesesees e | [0411712018. 0 0 1,638,640 0 [ e 0 1.760
4299999. Total - ANY OthEr Class Of ASSEE = UNGIFIIAIEH. ..........ceriiiiie oottt ts st eses etsetessessetsessesessessesssensessessessssessessesasssssessesse | +0sessetassessessessssessessessesansessessessesassessesasssesessessetassessessessessssessessesaesessessessesansessessessesesses e tssansesses et ensensebsesantessessesesansessessnssnsessessesanss | sesessenes 0 ...1,638,640 0 | o, 0. XXX.......
4499999, SUDOLAL = UNGFIIIBIEA. ... vtttk €4k f 880 E 4R E 16 £48oEEE L LR L E R0 E bR 11,764,795 24,146,729 {01 ETTORRRROROTIN | I OO XXX.oioene
4599999, SUDHOLAL = AFFIIBEA. ...tttk E e £E84eEE e S0E14EE8 LR LR 8o EE L84 EEE LA EE4EEEoEEEHeEE10E oL Ee1EE  44E1eEEeEE 4oL R LEoEEE LA EE LA E Lk 0 .945,103 0 0 [ XXX.oooee
499999, TORAIS........orvvrresreseiseiseert et ees stk R kR eE ek L8Rk eee R eeREseee €4LEEeeeRE oL S LR LRt LR LR LR eeE et LR R eeE R e R e Rt re HEeeeEEeeLEeeE LR E e LR LR LR LR LR EE LR LSRR R R ettt | cerenntene s 11,764,795 25,091,832 0 | o 0. XXX.ovon
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Statement for March 31, 2019 of the G REAT AM E Rl CAN | N SU 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 | in B./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss)on (Loss) on Investment

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

000000 00 0| Global Premier Finance Company LOC Cincinnati | OH. | Distribution. 02/01/1999 | 03/15/2019 | ........ 1,197,000 0 0 0 0 0 0 [ 1,197,000 |...... 1,197,000 0 0 0 353,103
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated...........o..orruimsrreiiriissiinnsiessiesssissseesssesssessssssssssssssssaseees | sseeeeas 1,197,000 0 0 0 0 0 0 | 1,197,000 | ...... 1,197,000 0 0 0 353,103
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 0| Great American Capital Partners Fund I, LP. Los Angeles. CA.. | Great American Capital Partners Fund II, LP................ 01/12/2018 | 02/14/2019 326,807 0 0 0 0 0 0 326,807 326,807 0 0 0 27,381

000000 00 0|Monarch Capital Partners IIl, L.P New York NY.. | Monarch Capital Partners IIl, L.P.........cccocevvveenn. ....| 01/12/2015 | 03/07/2019 | ........... 759,664 0 0 0 0 0 (V1 I 759,664 | ........ 759,664 0 0 0 0

000000 00 O|NB Private Equity Credit Opportunities Fund LP........... New York........covveenne NY.. | NB Private Equity Credit Opportunities Fund LP........... | 06/07/2017 |{01/01/2019 5,176 0 0 0 0 0 0 5,176 5,176 0 0 0 (5,176)

000000 00 0| Sagard Credit Partners, LP Toronto ON. | Sagard Credit Partners, LP ............ccooevemmreerreermneennnees 10/09/2018 |01/25/2019 33,676 0 0 0 0 0 0 33,676 33,676 0 0 0 0

000000 00 O] TTGA C-1 MMF, LP. Cincinnati OH. [ TTGA C-1 MMF, LP. 12/18/2017 | 02/12/2019 125 0 0 0 0 0 0 125 125 0 0 (] 136,747
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income = Unaffiliated. ..o sssesssssessssssssssesssssssssesns | coneeees 1,125,448 0 0 0 0 0 0. 1,125/448 | ...... 1,125,448 0 0 [V} 158,952
Joint Venture or Partnership Interests That Have Underlying Cl istics of Common Stocks - Unaffiliated

000000 00 0|BIC Investors, LLC (RSI HOMES). Scottsdale AZ.. | Final Distribution 05/22/2015 | 01/09/2019 0 0 0 0 0 0 38,055 (V1 I (11,945) | .......... (11,945) | oo 0

000000 00 O|Energy Impact Fund LP New York NY.. | Energy Impact Fund LP ... | 05/19/2017 | 02/14/2019 0 0 0 0 0 0 0 0 (V] I 136,499

000000 00 O|LLR Equity Partners IV, L.P Philadelphia PA.. | LLR Equity Partners IV, L.P.. ... | 03/14/2014 | 03/18/2019 " 0 0 0 0 0 0 0 0 0 20,829

000000 00 0|Medley Credit Opportunitiy Delaware Fund, L.P........... New YOrK.......cooevveeee NY.. | Medley Credit Opportunitiy Delaware Fund, L.P........... 07/15/2016 | 03/29/2019 | ........... 145,719 0 0 0 0 0 0 0 0 0 0

000000 00 O|NBDyal IVUS Investors, LP. New York. NY..|NB Dyal IV US Investors, LP ... | 06/11/2018 |03/29/2019 45,011 0 0 0 0 0 0 0 0 0 727

000000 00 0|NB Secondary Opportunities Fund Il L.P. New York. NY.. | NB Secondary Opportunities Fund Il L.P. ... | 05/23/2013 | 03/29/2019 2,508 0 0 0 0 0 0 0 0 (VI I 247,055

000000 00 0 |NB Secondary Opportunities Fund IV L.P. New York NY.. | NB Secondary Opportunities Fund IV L.P. ... ... | 04/19/2017 | 03/29/2019 61,399 0 0 0 0 0 0 61,399 0 0 (VN I 64,647

000000 00 0O|NB Strategic Co-Investment Partners Il L.P. New York NY.. | NB Strategic Co-Investment Partners Il L.P. ... | 10/01/2012 | 01/24/2019 69,698 0 0 0 0 0 0 69,698 0 0 0 36,168

000000 00 O|NB Strategic Co-Investment Partners IIl L.P. New York NY.. | NB Strategic Co-Investment Partners lll L.P. ............... 01/28/2016 | 03/08/2019 9,359 0 0 0 0 0 0 9,359 0 0 0 (3,042)

000000 00 O|PWP Growth Equity Fund | LLP. New York NY.. | PWP Growth Equity Fund | LLP.... ... | 08/20/2014 | 03/19/2019 17,673 0 0 0 0 0 0 | 17,673 | .o 17,673 0 0 0 26,970

000000 00 O |River Cities Capital Fund V, LP Cincinnati OH. [River Cities Capital Fund V, LP ... .1 12/31/2012 | 01/10/2019 69,120 0 0 0 0 0 0 69,120 69,120 0 0 (VI I 146,880

000000 00 0| Snow Phipps Ill, L.P. Wilmington DE.. | Snow Phipps IIl, L.P. 06/08/2016 | 03/29/2019 24,073 0 0 0 0 0 0 24,073 24,073 0 0 0 17,494

000000 00 0| Solamere Capital Fund Il, LP Boston MA. | Solamere Capital Fund Il, LP ...........cccoovvverinenricrirrnnnenns 08/19/2013 | 03/26/2019 | ........... 111,969 0 0 0 0 0 (V1 111,969 | ......... 111,969 0 0 0 151,393

000000 00 0 |Solamere Capital Fund II-A, LP Boston MA. | Solamere Capital Fund II-A, LP ........ccccoovvviimnnviiriinnnnns 08/19/2013 | 03/26/2019 5,058 0 0 0 0 0 0 5,058 5,058 0 0 0

000000 00 O |Trilantic Capital Partners VI, LP New York NY.. | Trilantic Capital Partners VI, LP..........ccoocvvreeerernnrnnns 07/25/2018 | 01/31/2019 ..186,040 0 0 0 0 0 0]......186,040 |..... 186,040 0 0 0

000000 00 O] Tritium Partners, LLC Austin TX.. | Tritium Partners, LLC 06/26/2015 {01/10/2019 427657 0 0 0 0 0 0| 427,657 | ......... 427,657 0 0 0

000000 00 0| Tyson Holdco, LLC Norwalk CT.. | Final Distribution 07/20/2016 | 01/25/2019 0 0 0 0 0 0 0 55,471 0 55,471 55,471

000000 00 0] Vida Opportunity Fund, LP. Austin TX.. | Final Distribution 12/05/2016 | 02/28/2019 225,748 0 0 0 0 0 0 225,748 220,161 0 (5,588) (5,588) 8,045
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 2,030,549 0 0 0 0 0 0f.... 2,030,549 | ...... 2,068,489 | ... (V] [ 37,939 | ... 37,939 | ... 1,531,403
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 0] Lubert-Adler Real Estate Fund VII, LP | Philadelphia [ PA.. [ Lubert-Adler Real Estate Fund VI, LP ..........ooooon [10/15/2013 [03/11/2019 | ........ 338,961 0 0 0 0 0 0 338961 336,061 0 0 0] 965,387
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........cccocoinimiiiiiiiiisssssssssssssssssisses | sovsessenes 338,961 0 0 0 0 0 0 338,961 338,961 0 0 0. 965,387
Any Other Class of Asset - Unaffiliated

000000 00 0|Monza Energy, LLC [ Houston [7x.. [Monza Energy, LLC [04/1712018 [ 0312212019 0 0 0 0 0 0 [ 105284 | ...... 105,284 0 0 0 0
4299999. Total - Any Other Class of Asset - Unaffiliated 0 0 0 0 0 0 .. 105284 | ......... 105,284 0 0 0 0
4499999. Subtotal - Unaffiliated 0 0 0 0 0 0]....3,600,243 | ...... 3,638,182 | .oovvrrrerinnnnd 0 [ 37,939 | .. 37,939 |...... 2,655,742
4599999. Subtotal - Affiliated 0 0 0 0 0 0 [ 1,197,000 |...... 1,197,000 0 0 0 353,103
4699999, Totals. 0 0 0 0 0 ([ — 4,797,243 | ... 4,835,182 | .ooovvrrnnnn 0| 37,939 | ... 37,939 | ... 3,008,845
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Statement for March 31, 2019 of the G REAT AM E Rl CAN | N SU 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 and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S.

912828  J5 0 |U.S. TREASURY NOTES 1.375 02/29/20 02/15/2019........ HONGKONG & SHANGHAI BKG CORP.........ociiiiiiciiiiiciissisniississiiienes [ s ssssssssseens 109,691 111,000

912828  XE 5 |US TREASURY N/B 1.50 05/31/2020........cccmmiiirmiiiiioiisiiinissisiissisenssnisessssensssesensnes 01/08/2019........ HONGKONG & SHANGHAI BKG CORP.........couiiiiiiiiiiiiiisisnisisnisseensssrsnsenss | oessesssnssssssesssssssssenssssenssnssssssnsenesssne 261,958 266,000

0599999.  Total - BONAS - U.S. GOVEIMMENL..........c.ocviveiriveiereieeteteieitetetcteteveetetetessetetessaetesessetesesssassesssaess  etessetesassssssessssesesassesesassesesesasssses e sesessssesesessesesassseses s ssees s esetessssetesanseses s seseseseseses s setesassesasassesetesassetesassesesasassesans | eaesesessssesesassssesassssetesassssasassesesesansesans 371,649 377,000
Bonds - All Other Government

Qz6281 92 2 | SINGAPORE GOV'T 1.25 10/01/21. | B | 01/22/2019........ STANDARD CHARTERED BANK ..3,201,973 | ... 4,445,000

1099999. Total - BONAS - All OthEr GOVEIMIMENE. ... ness 100 eee0e o000 4084008484084 f0bE b 3,201,973 | oo 4,445,000

Bonds - Industrial and Mi:

038923  AJ 7 |ARBOR REALTY TR 5.75 04/01/24.........ccoovveovrrrirerineiirisnincriesinerienes 03/15/2019........ SANDLER & O'NEIL PARTNERS... s | e 2,500,000 2,500,000

054968 AB 8 | BFNS 2019-1A A CDO SSNR 4.147 03/25/2030..... C 03/20/2019. NOMURA SECURITIES INTL.....covvuiirriiieeiniicierireriseiesieeeesseneenes ...1,960,000

05552E  AA 8 |BBCMS 2017-DELC A SEQ SSNR FLT 08/15/36..... 03/22/2019........ | AMHERST SECURITIES CORP, ..4,592,094

05952G AT 8 |BAFC 2007-D 3A1 PT SSNR FLT 06/20/2037........ 03/07/2019. AMHERST SECURITIES CORP 251,103 256,228

05952G AV 3 |BAFC 2007-D 3A3 PT SSNR FLT 06/20/37........ 03/07/2019........ AMHERST SECURITIES CORP........coiiiiiririirerinieersisissssessssssesessssssssssnns | onssssesessssssssessssssssssessssessesssssanses 375,529 383,193

08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 01/01/2019........ CapItAliZEd INTEESL.... ... niserenes | cesesie st ..06,246 | ..... 6,246

08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 02/01/2019........ Capitalized Interest.. ..6,319 | ... 6,319

08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 02/28/2019........ | Private Placement... 232,908 232,908

08888#  AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 03/01/2019 Capitalized Interest.. ...6,059 | ... 6,059

096311 ZZ 1 |BLUE TORCH (BTC) CL A-T L+265 03/25/2027...... 03/25/2019........ PrVAtE PIACEMENL........coo vttt | esbebeses bbb eniens | sseniresieni et 10,000,000 | ..ooovererereieierieeienieis 10,000,000

09659W  2G 8 | BNP PARIBAS 4.705 01/10/2025..........covuuivririereriiieersisisssiesssssssssesssesssssessesssenes C 01/03/2019........ BNP PARIBAS.......outiiiiiiniieiiesistiesisisisss bbb ssss | nessssssssesssssssssssssessssssessesssssensesssnsans 5,000,000 5,000,000

17307G  TY 4 |CMLTI 2005-3 24A1 SEQ SNR FLT 08/25/2035. 02/13/2019........ AMHERST SECURITIES CORP.........coiiiiiieiiierierieeieiistiesiesesesssiessssiessessees | senessseressssiessessssssessesssessesssessessssssessns | sesnesesssessessessesssssessessnes 1,052,026 1,105,941

233046 AJ 0 |DNKN 2019-1A A2I ABS SNR 3.787 05/20/49.........ccvvuerinreririnerinirsierississsnsisisesnnens 03/20/2019........ GUGGENHEIM CAPITAL MARKET........ootiiiieiieieiirnmrsinssssiesssssssessessssssessens | sornssessssssssesssssssesssssssssessessssssessosss | sosssessessssssssssssassessnes 10,000,000 ...10,000,000

268427  AA 9 |EF HOLDCO/CAYMAN 144A 5.50 09/01/2022. 02/13/2019........ EXCRANGEA. .. ...ttt | eees sttt | eeere et 9,968,800 | ..ooovvucerreieieees 10,000,000

34960N AN 6 |FCBSL 2015-1A B1R CLO MEZ 4.0851 04/31 01/17/2019........ BNP PARIBAS.......coovtiiiitiieisisisssie sttt ssenia | eessesssssssesssessss s ssesssssessesssssansessns | srsssssesssssnsssssesssnssessessanes 1,078,220 | ..o 1,100,000

34960Y AQ 5 |FCO 2016-7A A1TR CLO SSNR FLT 12/15/2028.... 01/25/2019........ INATIXIS .ot | esbesare bbb 3,000,000 3,000,000

35041  AA 3 |FFIN 2019-1A A ABS SSNR 3.86 11/15/2034. 03/20/2019........ GOLDMAN SACHS.....c.oitiiriiitisierssieie s enssensnsns | sesessesssss et nsnes 7,000,000

38172F  AA 6 | GOCAP 2017-34A AR CLO SSNR FLT 03/14/31 02/28/2019........ INATIXIS .ot | esbs bbb ...6,000,000 6,000,000

362266 ZZ 4 | GSO FACILITY TL L+200 10/11/2023........comieeeririernicireiisissiersssseeesssissssesenss 03/12/2019........ Private PIACEBMENL. ..o | cobrsins it | e 7,980,000 | ..o 8,000,000

362266  ZZ 4 |GSO FACILITY TL L+200 10/11/2023.........ccmvereeirererireireiesieeiserseiseeenisesseseseesis 03/29/2019........ PrVate PIACEMENL...........cviiireirieiiceee st | esbesnes e 6,683,250 6,700,000

50209T AA 8 |LMREC 2019-CRE3 A CLO SSNR FLT 12/22/35..... 03/26/2019........ WELLS FARGO BROKERAGE SERVICES.........cccovmiiiiieiiiisinsiernssiernee | o sessssssessenes 5,000,000 5,000,000

56577H  AG 2 | MRNON 2019-1A A2A1 CLO SSNR FLT 04/15/31........ C 03/27/2019........ MORGAN STANLEY ...ttt essssssnsens | ressssasssesssesssssessessssssesse s essenseseesss . 2,000,000 . 2,000,000

56577H  AJ 6 | MRNON 2019-1A B CLO MEZ FLT 04/15/2031.......... C 03/27/2019........ MORGAN STANLEY ...ttt eisens | rtesessebss bbbt enies | erbeesessebssn s rees 1,000,000 | .ooovorreiciieeeieri 1,000,000

576433 XW 1 |MARM 2005-2 3A1 PT SNR FLT 03/25/2035........ 03/15/2019........ AMHERST SECURITIES CORP........coiviirriiireririeeisieisesiesssissesesssssssssesens | ossiseessssssssessessesssessessssssessesssssenens 905,147 942,862

61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 02/13/2019........ PrVAte PIACEMENL. ... | esbsbss st 2,032,258 2,032,258

61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 02/25/2019........ Private PIACEMENL...........couiiriiiecer i | esiesnss e 870,968 870,968

61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 03/06/2019........ PrVAte PIACEMENL........couiviiiieiscieicieise s | esbsbss bbb 929,032 929,032

629400 AA 0 |ERL2015-1A A1 ABS SNR 2.707 2/19/2045 03/21/2019........ CS FIRST BOSTON......iiuiieiriiiiriesieseisesiesssisseesssssesesse s sessessssssessessne. | sesesssesssssssssesssssssssesssssessseseessssesessnes 2,950,829 . 2,980,635

629400 AB 8 |ERL2015-1A A2 ABS SNR 3.585 02/19/45............ 03/14/2019........ CS FIRST BOSTON......couiiuiuiimiiiiitireeisieisesiesssssesessssisssessse s ssssssessssisessesinne. | sesesisssssssssesssssssssessssssssnssessnssessenes | oneresnensnssesssesssssensessenssedy T 10,200 | tvvvrirevunsisessesieesesssersensas 3,800,000

629400 AD 4 |ERL2016-1A A1 ABS SNR 3.968 3/46 . 03/19/2019........ CANTOR FITZGERALD & CO.....cvvrriieiiieiniieriseineissierseissiesississississinnis | sessiserssssssessssssssssssssssssssssssnsesinnes | conevensenonnseessessssensenensses LATSA30 | oot 1,467,310

65251X AN 6 |NSBKY 2016-1A AR CLO SSNR FLT 10/25/2028...... 03/29/2019........ CITIGROUP.....ooeititit sttt | £esetie bbbttt 1,500,000

65251X  AQ 9 |NSBKY 2016-1A BR CLO MEZ FKT 10/25/2028............cccoevemrveirinirirerinerierissiinnnins 03/29/2019........ CITIGROUP.......ooutiiiieiieiiesiissiie sttt ssienine | retestesss bbb st entrs | Hboesssenes e res 1,000,000 | .ooovvoriiinen 1,000,000

67590B AU 4 |OCT16 2013-1A BR CLO MEZ FLT 07/17/2030......... C 01/01/2019........ CANTOR FITZGERALD & CO.....cvuiiriiiiiiiiintiresississisies i ssesissssessssssssins | sesesssessssssssessssiessesss s sssssssssessesss | osssesssessnssssssessssssssessessssssessessnsen 0 [ e 0

71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021............... 03/31/2019 CaPItAliZEA INETESE.......voevirriiieiiie e enes | rtesesbi e 6,615 | ..... 6,615

714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021........coururerinieriiniererinsieeiesieesesiesiesisessesisessssssesse e 03/31/2019........ | Capitalized Interest.. 3,406 | ... 3,406

72303# AA 7 |PINEBRIDGE FEEDER 6.00 12/31/2031 01/11/2019........ Private PIACEMENL...........coiiriieieice s | esiesns s 476,000 476,000

72303# AA 7 |PINEBRIDGE FEEDER 6.00 12/31/2031 01/18/2019........ PrVAte PIACEMENL........c.. vttt | esbsbess bbbt 533,374 533,374
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72303# AA 7 |PINEBRIDGE FEEDER 6.00 12/31/2031 02/20/2019........ | Private Placement... 966,359 966,359

72303# AA 7 |PINEBRIDGE FEEDER 6.00 12/31/2031 03/12/2019........ Private Placement... 651,694 651,694

77775 BV 2 |ROSENTHAL & ROSENTHAL 5.32 01/31/2026...........ccoovvieriirrineersnireiecereseienies 01/31/2019........ PrVAtE PIACEMENL...........iviiiiiiieis et | essesenes bbbt enine | ssenesesi st 10,000,000 | ..cooveerrereieieieninis 10,000,000

89171V AF 4 | TPMT 2015-5 B2 MEZ FLT 05/25/2055..........ccevumririrnriiereiencieninereninseesissiesiesenenes 01/01/2019........ CS FIRST BOSTON.....ouiuuiuuiireiiiiisesieissiseseesisssssesesissi e ssesssessesssssessessnss. | sesesssessesssssessssisessesssessessessessasssesseses | esssesssessnsssssesssssessesssessesssessessnsese 0 [ e 0

89175)  AB 6 | TPMT 2017-6 A2 MEZ 3.00 10/25/2057 03/04/2019. SANDLER & O'NEIL PARTNERS... | e 468,906 500,000

89176E  AB 6 | TPMT 2018-1 A2 MEZ 3.25 01/25/2058 03/04/2019........| SANDLER & O'NEIL PARTNERS... s 478,750 500,000

89690E  AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047... 01/07/2019 CS FIRST BOSTON......couiiumiiuiiiieiserisrissesesssasessseseesessesssssssessessssessensssssanes | etessssssssssesssesssesssesss s ssessssenssesens 2,228,182 2,252,466

89821  AA 6 | TFINS 2019-1A A1 CDO SSNR FLT 02/02/2039..........ovvermeeririniirirniiersseerseieeseens 02/08/2019........ BANC OF AMERICA SECURITIES . ettt | e | et 12,000,000 | ..oooevvriviriieieireneis 12,000,000

92257C  AA 8 |VCC 2019-1 A ABS SSNR 3.76 03/25/2049 03/11/2019........ CITIGROUP.......coouieiiiiii ittt | eteb bbb 3,989,807 3,990,722

G9011Y  AA 4 | TRAP 2006-11X A1 CDO SSNR FLT 10/10/2041......coiviiiiiimirernnisciieni s 02/12/2019........ SANDLER & O'NEIL PARTNERS... OO OO U PO POl OO OO OO U OO PP DR PO OOV OO 9,583,812 10,128,203

3899999. Total - Bonds - INUSHrial ANA MISCEIIBNEOUS. ........vuuuririeriierisiris ittt oestees et L0008 4808000808080 0 8000808448408 0088084084088 E 00800804 E 84080 E R EE 020 S048eEE R0 E bbbttt ...148,621,289 149,428,799

Bonds - Bank Loans

02376C  AX 3 |AMERICAN AIRLINES 1L B L+200 10/10/2021.......... 01/02/2019........ DEUTSCHE BANK ...ttt sttt ssssssssne | nessssssssessssssssssssesssssessesssssasssssnssans 389,500 400,000

03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022............ccoovvererrririenrircrsnicreienseneeeseees 01/01/2019........ CITIGROUP......ooteiticiti ettt | feseseeb sttt (1,001) (1,013)

03765V  AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022 01/01/2019........ UBS WARBURG.......oovuiirriinirniersescise st sesssenes (6,988) (7,195)

03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022 01/01/2019........ | BARCLAYS CAPITAL ....(968) (1,013)

04685Y  AK 5 |ATHENAHEALTH TL B L+450 02/11/2026 AR 02/26/2019 Private Placement.............ccccoo.u... 752,896 768,262
05365@ AA 4 |AVETTALLC TL L+525 04/10/2024 AR . 02/14/2019........ PrVate PIACEMENT........... vt | esbsssss e 531,341 542,185

095555  ZZ 4 |BLUE ANGEL BUYER TL L+425 01/02/2025 AR......... 01/02/2019........ Private PlaCeMENL.........c.oiiiiiieiiciieieee et rninne | et 102,468 104,886

105666  ZZ 7 |BRAGG LIVE FOOD TL L+575 03/11/2024 AR..........cocomiverniirernirnennirerseiernssesinsenns 03/11/2019........ PrVAtE PIACEMENL........couiiiecirciiiiceeiei ettt | reesessebses bbbt enies | ersresessens e 1,577,083 | oo 1,628,991

14886M  AM 3 | CHECKOUT HOLDING TL EXIT L+750 02/15/23....... 02/15/2019........ EXCRANGEA. ..o | e 57,906 59,088

14886M AN 1 | CHECKOUT HOLDING DIP L+10.50 08/15/2023 02/15/2019........ EXCRANGEA. .. ...ttt | st 57,090 71,363

14886M AN 1 | CHECKOUT HOLDING DIP L+10.50 08/15/2023 03/15/2019........ CapItAiZEA INTEIESE. ...t essserenss | ceresber st snes . 527

16117L  BS 7 |CHARTER COMM OPE TL B 1L L+200 04/30/25....... 01/02/2019........ BANC OF AMERICA SECURITIES. ...ttt eeeseesesseesvenasaes | eeieaesstessessssssesssseseseseessessssssssaneneneas 200,000

16282F  AH 4 | CHECKOUT HOLDING ROLL-UP L+550 8/15/23.........cccovmireiinrirnrierniieieriseisniennns 02/15/2019........ CapItAIZEA INTEIESE. .. ... vt snssnes | eebseiess bbbt ssessens | estesssssssessnsssssesssssensenenseeren @O0 | seesersssrarsssssessassessessessenseressas 457

16282F  AH 4 | CHECKOUT HOLDING ROLL-UP L+550 8/15/23.........ccocorermrrrierirernnireierinceeninenens 02/15/2019........ EXCRANGEA. ...ttt | esbe b 70,905

16282F  AJ 0 |CHECKOUT HOLDING DIP-TL B L+10 6/14/19......cccvuieiierieieierineisernsieisnierenis 01/01/2019........ JP MORGAN SECURITIES INC.....ccooviriiriiieriererieinsieresiseeesesissesssssssssesens | sesnssessssssssesssssessesssssssssessessssssessnes 30,726

16384Y  AF 4 |CHEMOURS TL B2 L+175 04/03/2025 01/01/2019........ JP MORGAN SECURITIES INC......cooviriiiiiiriereriieeireresiseeesesissesessensssseniens | sesessserissssessesssssssssessessesssessessssesessnes (1,005)

16384Y  AF 4 |CHEMOURS TL B2 L+175 04/03/2025 01/01/2019........ JP MORGAN SECURITIES INC e | e (1,005)

16384Y  AF 4 |CHEMOURS TL B2 L+175 04/03/2025 01/01/2019........ JP MORGAN SECURITIES INC.....coovereiiriieriereiiiieeieresiseeesesissesesssenssssenens. | seseseserisssssssesssssssssessessenssessessssesessnes (1,005)

165333  ZZ 1 | CHESAPEAKE 2A TL L+575 11/07/2023 AR......cooeviiiiririrceineierseeseissessssien s 02/28/2019........ PrVAte PIACEMENL........couiviiiieiriei bbb | esbeb st 153,166 155,894

23582L  AK 7 | DANAINC TL B 1L L+225 11/16/2025 01/16/2019........ CITIGROUP......oteieicreie et | sesesiser st ees 397,950 400,000

23582L  AK 7 |DANAINC TL B 1L L+225 11/16/2025 01/17/2019........ CITIGROUP......oouiiii st | teb bbb s 397,963 400,000

23582L  AK 7 | DANAINC TL B 1L L+225 11/16/2025 01/23/2019........ CITIGROUP.......teiieti it sesenie | sessiesisss st sees 256,065 258,000

23582L  AK 7 |DANAINC TL B 1L L+225 11/16/2025 01/24/2019........ CITIGROUP......oouiiii bbb | eteb bbb 198,519 200,000

23582L  AK 7 | DANAINC TL B 1L L+225 11/16/2025 02/06/2019........ CITIGROUP......o ittt | sesesisesisss st seee 396,675 400,000

23582L  AK 7 |DANAINC TL B 1L L+225 11/16/2025 . 03/28/2019........ CITIGROUP.....oo ittt | fesesiseb sttt 397,500 400,000

23918Y  AC 2 |DAVITA HEALTHCARE TL B 1L L+275 06/24/21.... 03/28/2019........ JP MORGAN SECURITIES INC.....ccooviiiiiiiiriereiiiieeiereniseiesesissesessseisssennns | sesssiesisssssssessssssssesssssssssessesssnssessnes 956,242 955,000

23918Y  AC 2 |DAVITAHEALTHCARE TL B 1L L+275 06/24/21.... 01/01/2019........ JP MORGAN SECURITIES INC.....couiiriiieiiriirerieiseieresiesesesisseesisesssssesiens | aesssesessessssesessssssessesssessssssesssssssssessesss | soesstssesssssessesssssssssessessasssessnnes (521) (522)

255333  ZZ 2 |DISCOVERY LIFE SCI TL L+650 03/30/24 AR 02/11/2019........ Private PIaCEMENL...........coiiiicieiiin s | s 53,750 55,556

255777  ZZ 0 |DISPLAY HOLDING TL L+475 03/05/2025 AR 03/13/2019........ Private Placement... ettt | s 705,353 723,439

32007U BW 8 |FIRST DATA CORP TL 1L L+200 07/10/2022....... 01/01/2019 CITIGROUP......coouiiiitiieiist bbbt | tes bbb ..5,005 | ... 3,932

32007U BW 8 |FIRST DATA CORP TL 1L L+200 07/10/2022....... 01/01/2019........| CS FIRST BOSTON.......cccmruerriririrrerinrirerininnns (3,795) (3,932)

32007U BW 8 |FIRST DATA CORP TL 1L L+200 07/10/2022 01/01/2019........ CITIGROUP.......coouvaiiittieets ittt | ftes bbb (18,875) (19,662)
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35041@ AC 9 |FOUNDATION RISK 1L DD L+475 11/10/23 AR.....courvmirierrierirerireniseeesieessesinenes 02/12/2019........ Private PIACEMENL...........couiiriieieice s | essesnss e 98,919 99,918

357777  ZZ 7 |FRONTLINE TECH DDTL L+625 09/15/2023 AR 02/15/2019........ PrVAte PIACEMENL........couiviiiiiiciei bbb | esbebss st 45,594 45,594

360660 ZZ 0 |FWRHOLDING CORP DDTL L+525 08/21/23 AR 03/25/2019........ Private Placement.............cccoueune.. 82,544 82,544

360888 ZZ 7 |FWRHOLDING DDTL-2 L+575 08/21/2023 AR 02/25/2019........ Exchanged.........ccccvuvevererniincinnennne 138,958 138,987

36198M  AD 9 | GAMING & LEISURE TL A1 L+150 04/28/2021...........coovviirrrirrierieiseiseieiseeseeenins 01/09/2019........ JP MORGAN SECURITIES INC......cooviiiiriiiriiriieieeieissiseeesesissesesssesisssenens | sesssiesissssessessssisssessssssssse e sssnssessnes 593,250 600,000

36198M  AD 9 | GAMING & LEISURE TL A1 L+150 04/28/2021........c..ccoiriireririererieiinieieiseeseeeniees 02/20/2019........ JP MORGAN SECURITIES INC.....coovvrrrcrmiirireiseircrnsiesienieeees 880,886 890,909

36850@ AB 9 | GEHL FOODS TL L+500 01/25/2024 AR 01/02/2019........ Capitalized INETESt..........cvvrrerrii s ..2,304 | ... 2,330

36850@ AB 9 |GEHL FOODS TL L+500 01/25/2024 AR 02/01/2019........ CapItAliZEd INEEIES........veiericreeii s serenes | ceseeier bbb 2,326 | ..... 2,334

36850@ AB 9 | GEHL FOODS TL L+500 01/25/2024 AR 03/01/2019........ Capitalized Interest... L2041 2,177

415222  ZZ 4 |HARVEY TOOLS DDTL L+475 10/12/2024 AR........cvoeieiiririreincrerseiesieresineeseerenes 01/02/2019........ Private Placement.... 243,329 245,787

43289D  AE 3 |HILTON WORLDWIDE TL B2 1L L+175 10/25/23....... 01/01/2019........ DEUTSCHE BANK ...ttt esssssssessesssessesiss | soresesessnsssssssessesss st ssssessessssnens (33,998) (35,095)

461444  ZZ 7 |INTRAPAC CANADIAN TL L+550 01/07/2026 AR.......ccvvuiereririririnrirererisceiesesensenenenes 01/11/2019........ Private Placement. 260,087 266,073

461666  ZZ 5 |INTRAPAC INTL US TL L+550 01/04/2026 AR 01/11/2019........ Private Placement. 510,418 522,167

46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022 C 01/01/2019........ BARCLAY'S CAPITAL. .....oviriviiiiiretiiitiesiseisess ettt sissssenes | resisissssessessessse e seesies 574,538 598,477

46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022 C 01/01/2019........ JP MORGAN SECURITIES INC (576,000) | +vvovererrireririerreieernienes (600,000)

46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022 C 01/01/2019........ BARCLAY'S CAPITAL. ...ttt essesssssseses. | resssesssssesssessesssessessssses s ssessesaessns | sesesssessnssnessessnsssessessssssessessessnns (980) (1,015)

51783Q AP 3 |LAS VEGAS SANDS TL B 1L L+175 03/27/2025........ 01/03/2019........ UBS WARBURG.......ccouiiuiieniiiriieriieisreiss it ssesssse st sssasnssenes | soresessessnessss s esss st sseesssnens 187,265 195,577

553777  ZZ 9 |MAC LEAN-FOGG DDTL L+475 12/17/2025 AR.......coeverirernirierirerssiseee e 03/20/2019........ Private Placement. 39,063 39,063

59511F  AB 0 |MICRON TECH TL B 1L L+175 04/26/2022 01/08/2019........ UBS WARBURG... 396,000 400,000

59511F  AB 0 |MICRON TECH TL B 1L L+175 04/26/2022........ 01/29/2019........ JEFFERIES & CO....viiirtiiiie et sssssenes | sesesisessesssss st nsnen 38,610 39,000

59511F  AB 0 |MICRON TECH TL B 1L L+175 04/26/2022 01/01/2019........ BARCLAYS CAPITAL.......covvrverrererrnnn (419)

600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR........ovvreiererneireririrneiseieiesserenines 01/17/2019........ Private PIACEMENL...........cvireieircesiese e | sevsesessssssensssssessessssssensesssesssnsesessnne | sonnenssensensnssesennneeneneennenenes A0 | e 1,401

600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR......ccovvvvrrirnrrneirerisiserssieisssisensnes 03/04/2019........ Private PlaCemENt.........c.cciiiiiicicinceices e | et | e 1,43 | e 1,943

600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR 03/21/2019. Private Placement. 1,943

600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR......ccovvervrirrrrniireriniisernsieisssesensnes 03/28/2019........ Private PIACEMENL........c.eviiiiiieriericiensee e ssssensenens | eesenssssssssessssssssessesssssesesssssessensens | soesssnerensnenssnsesenesesnsnessnend 18| i 416

62937N AW 7 |NRG ENERGY TL B L+225 06/30/2023...........covrrereriirreirererinrierinsssessiesissesenseesenes 01/01/2019........ CITIGROUP. (1,535)

62937N AW 7 |NRG ENERGY TL B L+225 06/30/2023. 01/01/2019. DEUTSCHE BANK (1,000) (1,023)

650555  ZZ 1 |NMC SKINCARE DDTL L+475 10/31/2024 AR........ccvvveirrierirerninirerseeeiserssisseeene 02/01/2019........ Private Placement...........c.cccouuune.. 13,355 13,489

661222 ZZ 5 |NSM SUB HOLDINGS DDTL L+450 10/03/22 AR 01/02/2019........ Private Placement. ..9,108 | ... 9,108

690555 ZZ 3 |OTG MANAGEMENT 4A DDTL L+900 08/26/21 AR 01/14/2019. Private Placement. ....2,658 2,658

69345Y  AB 0 |PFC ACQUISITION TL 1L L+250 02/07/2026..... 02/07/2019........ CS FIRST BOSTON......ouiuiiuiirieiiiscissiesiesitisesisisssssserssssssssesssss st ssassessns | stbesesessessssssssesssiessessssssssessesiesssens | sieesessssssessssssessesssssesesenes 4,950,000 | ..ooreeierriereiereieenens 5,000,000

702666 ZZ 4 |PATHWAY VET 1L DDTL L+450 12/21/2024 AR 03/21/2019........ Private Placement. 34,725 34,988

704966 ZZ 6 |PDIHOLDINGS TL L+450 10/24/2024 AR 03/19/2019. Private Placement. ..1,864,424 ..1,866,640

70807#  AA 2 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 01/25/2019........ Private Placement. 393,651 393,651

71571E  AD 1 |PHILADELPHIA ENERGY TL C L+650 12/31/22..... 03/29/2019........ Capitalized Interest... L7341 9,920

748222  ZZ 2 |RADIUS AEROSPACE TL L+575 03/20/2025 AR 03/29/2019. Private Placement. . 210,025 213,766

74966U AP 5 |ROYALTY PHARMA TL B6 1L L+200 04/17/2023..... 01/03/2019........ WELLS FARGO BROKERAGE SERVICES.......... 195,000 200,000

74966U AP 5 |ROYALTY PHARMA TL B6 1L L+200 04/17/2023..... 01/29/2019........ DEUTSCHE BANK 434,482 438,871

74966U AP 5 |ROYALTY PHARMA TL B6 1L L+200 04/17/2023..... 01/01/2019........ DEUTSCHE BANK (1,642) (1,673)

78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023..... 01/10/2019........ MORGAN STANLEY .....ouiiuiiiiimrimtiieiisiiesiesisssesssisesiessesssesssssessssssesssnens. | sereseseessnessssssessesssesssessssssessensssnens 397,000 400,000

78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023..... 01/01/2019........ MORGAN STANLEY .....ccoovvrrrriirinircrrnrirnns (512)

78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023..... 01/01/2019........ MORGAN STANLEY.......ccovmrvririirirnriinrinns (512)

81683U AN 7 | SEMINOLE TRIBE TL B 1L L+175 07/06/2024......... 01/01/2019........ BARCLAY'S CAPITAL. .....ovimiiiiiiireiiiitiesiseisesssie st sssssenes | resissssssesssessessse e seesies (505)

818333  ZZ 2 | SECURAMERICA DDTL A L+675 12/21/2023 AR 01/31/2019........ Private Placement. 21,603

850555  ZZ 9 | SUNSHINE SUB DDTL L+475 05/18/2023 AR 03/18/2019........ Private Placement. 323,869 328,225
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866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD.......... 01/03/2019........ | Private Placement... 66,667 66,667 2FE.

87239P AD 6 |VISTRA OPERATION TL B1 1L L+200 08/04/23... 03/28/2019 CS FIRST BOSTON......oucvrveiriireiieierienies 396,000 400,000 | oo 0 |2FE....

875999  ZZ 0 |THE DWYER GROUP DD B L+550 08/26/2024 AR..........cccovumriirmriniirnriseiniirereninsenns 02/25/2019........ Private PIaCEMENL...........coiiriieieicere e | esiesnss s 67,717 68,488 | ... 0 [3FE....

880333 ZZ 5 |THE ULTIMUS GROUP DD L+425 01/31/26 AR 02/01/2019........ PrVAte PIACEMENL........c.. vttt | esbsbess s 153,285 156,413 3FE....

880555  ZZ 3 | THE ULTIMUS GROUP TL L+425 01/31/2026 AR........cccrvveriireriierseieieiiseiseie s 02/01/2019. Private PIACEMENL...........coiiriiieicre s | eviesnss e 152,530 155,643 3FE....

90932R  AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024.. 01/01/2019........ | JP MORGAN SECURITIES INC.. (1,523 2FE.

90932R  AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024.......... 01/01/2019 JP MORGAN SECURITIES INC......ovviuiiiiiaiiieieristiisiesesisssiessssesssisssienns | otessssssssssessessssesssessssssssssessssesssesens (508, 2FE....

90932R  AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024.......... 01/01/2019........ JP MORGAN SECURITIES INC......cooiiriiiiiieriireriniierieresisceesesiseeesisesssssesens. | sosesisesssssssssessssisssessessessse e ssssssensnes (1,015 2FE....

90932R  AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024.......... 01/01/2019........ JP MORGAN SECURITIES INC......orviuiieiiaiiieisissiissieeiisssiessssesssissssenns | otesssssssissessessssesssessssssesssessssesssesess (1,015 2FE....

91136E  AJ 4 |UNITED RENTAL TL B 1L L+175 10/31/2025........ 01/01/2019. BANC OF AMERICA SECURITIES.......cocuiiiiririeieieeiecieieiesesissesssessesssssssnas | esseesesessessesssssssssssssesssssssessssssssssassenes (1,000 2FE....

91136E  AJ 4 |UNITED RENTAL TL B 1L L+175 10/31/2025. 01/01/2019........ | BANC OF AMERICA SECURITIES (500 2FE.

91136E  AJ 4 |UNITED RENTAL TL B 1L L+175 10/31/2025........ 01/01/2019. BARCLAY'S CAPITAL. .....oviitriiiiretiiitiesiseisess e es s ssssssenes | resisissssesiessessse e seesses (500 2FE....

91839  AA 4 |VPROP OPERATING TL L+950 08/01/2021 AR.......ccoviviirrrrernrieirerisisesssiessssesensnes 03/01/2019........ CapItAliZEd INTEIESE.... ... v sessssrenes | sesseiesssnssesensssesessesssnsessenssssessenns | snsnenssssesessssssssenssesnnseseseeen 3,040 [ o 3,046 | oo 0 |2FE....

95810D AQ 4 |WESTERN DIGITAL TL A1 L+150 02/27/2023..... 03/14/2019........ JP MORGAN SECURITIES INC......couiiiiiiiiiriireiieiesireresiseeesesiseeesisensssienens | sesesisesssssesessssassssessessesssessesessssessnes 800,000 [ ..voververeirirerinriererieeeeieerieena 0 |2FE....

95810D AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023..... 02/15/2019........ JP MORGAN SECURITIES INC.....ccoovrririiieriererieinsiersssseeesessssesessssssssesens. | sesnssessssssssessssssssesssssssssssessssssessones 490,000 500,000 2FE....

95810D AR 2 | WESTERN DIGITAL TL B4 L+175 04/29/2023..... 02/21/2019........ | JP MORGAN SECURITIES INC.. 392,000 400,000 2FE.

958100 AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023..... 03/28/2019 JP MORGAN SECURITIES INC......orviuiiiiiaiiriienistiisiessiisssiessssesssisssinns | otessssssssssessessssessessssssssssssssesssesens 389,500 400,000 2FE....

L2324E  AE 1 |DELOS FINANCE TL B 1L L+175 10/06/2023........ 01/01/2019........ DEUTSCHE BANK ...ttt | emesersens st sb ettt nnne | sbenbnesens e n et 575 | e 0

8299999, TOtAl - BONAS = BANK LOBNS............cocvveieivieieieeiieeiieecieievseeieeesaeieteves st eeaeaesesasassesesassssesaesesasasans atsssetssasasesesssesstesesasessenseae st sassas s seess s setesessnssenessees et s s e s s e e e et et s se e e st s e e et s seses e s e e e eas e sn s et s ana st s esetesanansasnsnsetasanansans | eavsssssssessesasesessassseetassasaasnesenssanansaes 22,858,828 | .oovvovvereeeeerer, 23,204,327

8399997, TOtal = BONAS = PAIt 3.tttk E R eEE e ook eE 8oL e R f e E e EE L E LR EEEEEfEE R L ESEEEEE SRR £EE L L L e E LR f LR L E LR f AR E L E LR EE R R b EeehbenEeE e ...174,953,739 177,455,126

8399999, TOIAI = BONUS. ...ttt er sttt h stk 8 8 h et h ek eehehbeh e EeLEeedeEAeE e heLE R e E e E oL E LR eE et h L E LR E oL AL E L E L ELE e E oL E LS E e E LR L £E e E LS E R L E oL E e E L E b LR L E oL E LS E A E e E R eE e h et Eeeb e eEiehetEeeh e e h ettt ...174,953,739 177,455,126

Preferred Stocks - ial and Mi:

29402T 2# 5 |ENVEN ENERGY CORP SERIES A CONV 03/31/2019........ Capitalized Interest............ 21,841.500 393,147

499188  ZZ 6 |KNOPP BIOSCIENCES LLC C....ooveeericreieieseiesierneeie s 02/14/2019........ EXChANGEA. ..ottt niens | snesesiens s 3,117,975.000 2,806,177

499188 ZZ 6 |KNOPP BIOSCIENCESLLCC..... DO RRRRN 02/14/2019........ Private PIACEMENL........c..eviiiriieieiisciceieisee et ensenins | soresesiesssssessesssesenens 2,083,333.000 2,500,000

616862 ZZ 1 | MORGAN JOSEPH TRI-ARTISAN GRP D 5.00% 01/03/2019........ Capitalized Interest.. 232.240 LA172

8499999. Total - Preferred Stocks - INAUSHHAl AN MISCEIANEOUS.................ovueveiiiieieieieiesie et itetsiies evtetseteesssessessetessessesssssssesessessesasssesessessesessessesseesesessessebsessesessessessesansessessessesessessebansessessesesaesessessesesessessessesansessess | absetossossessessesassessesssssesessessessnsansessesses 5,700,496 XXX

8999997, Total - Preferred SIOCKS = PAI 3. ... ottt oebs st b D808 08 8808808084804 E LR SEEEELE et 5,700,496 XXX

8999999, TOtAl = PrEfEITEU SEOCKS. .........evuiveiiieeiieiei sttt ettt ste sttt stesse s s st sssessessesssesssessessesansess  fassessesssssssessessessssassessessessesassessesasssssassessesassessesses et essessebsessesesseeseesesessessesses et esses et assessesses et eesensebses et eesessesebensessess | ebsebassssessessetassessesssssesessansessesantessesss 5,700,496 XXX

Common Stocks - Industrial and Mi

03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.......... 01/09/2019........ VE CAPITAL TRANSACTION......... 2,500.000 60,309 XXX e 0 (U
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.......... 01/10/2019........ VE CAPITAL TRANSACTION......... 500.000 11,929 XXX e 0 (Ui
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.......... 01/24/2019........ VE CAPITAL TRANSACTION......... XXX e 0 (Ui
03676B 10 2 | ANTERO MIDSTREAM CORP VE 03/13/2019........ EXChANGEA. ... s . . XXX e 0 L

03676B 10 2 | ANTERO MIDSTREAM CORP VE 03/27/2019........ VE CAPITAL TRANSACTION. .....ctuvuiiiereritiseeisisessisesisssseesesssissisesssssssssssenes | oessssesessssssssessssssssessessnes 1,190.000 | oo 15,755 XXX e 0 L

0556EL 10 9 [BP MIDSTREAM PARTNERS LP VE.......ccoiiiiiiirinireeicisenieisisei s eesesssseseenenees 01/09/2019........ VE CAPITAL TRANSACTION......... 500.000 ....8,555 XXX e 0L

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......cosiiiiiiiiiniircisiicseieesiseeesisesssisisesieens 01/16/2019........ VE CAPITAL TRANSACTION......... 500.000 ..8,479 XXX e 0 L

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......ccoiiiiriiriiniieeiiiseinieiseseissieseeesesssseseeenees 01/18/2019........ VE CAPITAL TRANSACTION......... . 500.000 ...8,531 XXX e 0L

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......cooiiiiiiiiiniircisiicseieiesisceesiesesisiesisens 01/23/2019........ VE CAPITAL TRANSACTION. ....couiveiirierritieeieieessseerississesessssisisessssssssssienes | oessssesessssssessesssssssssessnssns 1,000.000 | .oooverieererieeeeees 16,420 XXX e 0 L

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......c.coviiiiririinriieirniisineieiesissesessssisnsssssessnens 01/28/2019........ VE CAPITAL TRANSACTION......... 500.000 .8,060 XXX e 0L

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......cooiiiiiiiiinicinicseiersssceenicsesisssesieens 01/29/2019........ VE CAPITAL TRANSACTION......... 500.000 .8,210 XXX e 0 L

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......ccoviiiirieieieiinsisisneiesessssisessssssnssssssssnens 03/01/2019 VE CAPITAL TRANSACTION......... XXX e 0 L

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......cooiiiiiiiiniiciniicissireressseesisesesissssesissens 03/07/2019........ | VE CAPITAL TRANSACTION.. XXX |

0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.........cooiiiiriernrireiinrisirseisiesisesessssissssssssssssenes 03/29/2019........ VE CAPITAL TRANSACTION......... XXX e 0 L
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12654A 10 1 |CNX MIDSTREAM PARTNERS LP VE SO 01/07/2019........ | VE CAPITAL TRANSACTION.. ..1,000.000 XXX L

12654A 10 1 |CNX MIDSTREAM PARTNERS LP VE [N 01/15/2019. VE CAPITAL TRANSACTION......... 500.000 XXX e 0 L

12654A 10 1 |CNX MIDSTREAM PARTNERS LP VE SO 01/16/2019........ VE CAPITAL TRANSACTION......... 500.000 XXX e 0 L

23311P 10 0 |DCP MIDSTREAM LP VE.......cooiiiiiiiniieinnircieineienie s 03/05/2019........ VE CAPITAL TRANSACTION......... XXX e 0 L

23311P 10 0 |DCP MIDSTREAM LP VE.. 03/07/2019. VE CAPITAL TRANSACTION......... XXX e 0 L

23311P 10 0 |DCP MIDSTREAM LP VE.. 03/08/2019........ | VE CAPITAL TRANSACTION.. XXX L

23311P 10 0 |DCP MIDSTREAM LP VE.. 03/11/2019 VE CAPITAL TRANSACTION......... XXX e 0 L

26885B 10 0 |EQM MIDSTREAM PARTNERS LP VE.. . . 01/14/2019........ VE CAPITAL TRANSACTION......... 500.000 XXX e 0 L

268858 10 0 |EQM MIDSTREAM PARTNERS LP VE.. . . 01/22/2019........ VE CAPITAL TRANSACTION......... 500.000 XXX e 0L

26885B 10 0 [EQM MIDSTREAM PARTNERS LP VE.. . . 02/26/2019. VE CAPITAL TRANSACTION......... 500.000 XXX e 0 L

268858 10 0 |EQM MIDSTREAM PARTNERS LP VE.. . . 03/15/2019........ | VE CAPITAL TRANSACTION.. 500.000 XXX |

26885B 10 0 |EQM MIDSTREAM PARTNERS LP VE.. . . 03/18/2019. VE CAPITAL TRANSACTION......... . 500.000 XXX e 0 L

28852N 10 9 | ELLINGTON FINANCIAL INC.....covviirrririrniieisssssierisisesessseisss e sssssessessssesessssanes 03/04/2019........ EXCRANGEA. ... ..560,238.000 XXX e 0 L

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE............. . 01/07/2019........ VE CAPITAL TRANSACTION......... . e | s 1,000.000 XXX e 0 L

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE 01/22/2019........ VE CAPITAL TRANSACTION......... 500.000 XXX e 0 L

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE.. 01/25/2019........ | VE CAPITAL TRANSACTION.. 500.000 XXX |

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE 03/11/2019 VE CAPITAL TRANSACTION......oruuririireriiiienirrisrissssiesiesssenssssessssessssenss | sveeriessiesssessssssssssenssinens 1,000.000 XXX e 0 L

293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE.. 03/19/2019........ VE CAPITAL TRANSACTION. .....coivuiiriereritireeieisenseseeriesissesesississisessssssssessenes | oevsssesessnsesessesssssessessessne 1,000.000 XXX e 0 L

29414J 10 7 |[ENVIVAPARTNERS LP VE 02/19/2019........ VE CAPITAL TRANSACTION......... . 500.000 XXX e 0 L

29414J 10 7 |[ENVIVAPARTNERS LP VE 02/26/2019........ VE CAPITAL TRANSACTION......... . . 500.000 XXX e 0 L

30034T 10 3 [EVERIHOLDINGS INC.....coviiiiiriiieiiiissiesieisessiessssessesssisssssssssssssessessssssessessans | svenssessssnns 01/02/2019........ STRATEGAS RESEARCH . . . 25,000.000 128,903 XXX e 0 L

30034T 10 3 |EVERIHOLDINGS INC.......oviiiriiireriiiriesirerseiseie s sssisssssesessenssessessssssessessane | svenesessenanes 01/03/2019........ STIFEL NICOLAUS.......ooiiieieieiciresiesi et . 50,000.000 253,490 XXX e 0 L

371927 10 4 | GENESIS ENERGY L.P. VE 01/14/2019........ VE CAPITAL TRANSACTION......... 500.000 10,493 XXX e 0 L

371927 10 4 | GENESIS ENERGY L.P. VE . s 01/18/2019........ VE CAPITAL TRANSACTION......... 500.000 10,570 XXX e 0 L

371927 10 4 | GENESIS ENERGY L.P. VE . BT 01/28/2019........ VE CAPITAL TRANSACTION......... 500.000 10,695 XXX e 0L

428104 10 3 |HESS MIDSTREAM PARTNERS LP VE . 01/14/2019........ VE CAPITAL TRANSACTION......... . . 500.000 ..9,775 XXX e 0 L

428104 10 3 |HESS MIDSTREAM PARTNERS LP VE . 01/17/2019........ VE CAPITAL TRANSACTION......... . . 500.000 ...9,860 XXX e 0L

428104 10 3 |HESS MIDSTREAM PARTNERS LP VE . 01/23/2019........ VE CAPITAL TRANSACTION......... 500.000 ...9,970 XXX e 0L

428104 10 3 |HESS MIDSTREAM PARTNERS LP VE . 01/24/2019........ VE CAPITAL TRANSACTION......... 500.000 10,000 XXX e 0 L

55336V 10 0 |[MPLXLPVE......coomn. 01/15/2019........ VE CAPITAL TRANSACTION......... 500.000 16,465 XXX e 0L

55336V 10 0 |[MPLXLPVE.....comn 03/05/2019........ VE CAPITAL TRANSACTION......... . . 500.000 16,420 XXX e 0 L

55336V 10 0 [MPLXLP VE. ..o sssssnssessenens | svenesessesanes 03/27/2019........ VE CAPITAL TRANSACTION......... . e [ s 1,000.000 33,132 XXX e 0 L

55336V 10 0 [MPLXLP VE. ..ottt enienens | siosssesisnanes 03/29/2019........ VE CAPITAL TRANSACTION. ....couivuiirierritieeisieissie s siseissssessssssssssienes | oessssesessssssessessssssessessesines 1,000.000 32,972 XXX e 0 L

559080 10 6 | MAGELLAN MIDSTREAM PARTNERS VE . 01/18/2019........ VE CAPITAL TRANSACTION......... 500.000 31,005 XXX e 0L

559080 10 6 | MAGELLAN MIDSTREAM PARTNERS VE . 02/04/2019........ VE CAPITAL TRANSACTION......... 500.000 29,825 XXX e 0 L

559080 10 6 | MAGELLAN MIDSTREAM PARTNERS VE . 03/07/2019........ VE CAPITAL TRANSACTION......... . . 500.000 29,970 XXX e 0 L

65506L 10 5 |[NOBLE MIDSTREAM PARTNERS LP VE............ . 01/30/2019........ VE CAPITAL TRANSACTION......... . . 500.000 16,567 XXX e 0 L

65506L 10 5 |[NOBLE MIDSTREAM PARTNERS LP VE............ . 03/25/2019........ VE CAPITAL TRANSACTION......... . . 500.000 17,659 XXX e 0 L

695114 ZZ 4 |PACIFICO INC.......ovmiiiiieiiiciiseiei et 02/15/2019........ EXChANGEA. .. ...ttt | eeseni et 1,276.000 28,710 XXX e 0 A

822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE . . 01/07/2019........ VE CAPITAL TRANSACTION......ovuuuriirieriiriienirriseissssiesiesssenssssessssessssenss | sveserinessisssessssssssssenssinens 1,000.000 | ..oooveriiieees 19,354 XXX e 0 L

822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE . . 02/27/2019........ VE CAPITAL TRANSACTION......... 500.000 ....8,885 XXX e 0 L

822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE . . 03/18/2019 VE CAPITAL TRANSACTION......... 500.000 ....9,655 XXX e 0L

87612G 10 1 |TARGA RESOURCES CORP VE. 01/10/2019........ | VE CAPITAL TRANSACTION.. 500.000 21,268 XXX |

87612G 10 1 |TARGA RESOURCES CORP VE. . 01/15/2019........ VE CAPITAL TRANSACTION......... . . 500.000 21,327 XXX e 0 L

87612G 10 1 | TARGA RESOURCES CORP VE. s 03/07/2019........ VE CAPITAL TRANSACTION......... . . 500.000 20,108 XXX e 0 |L
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876126 10 1 |TARGA RESOURCES CORP VE.......cooccmiurrimirinirieniererensseeieenns 03/21/2019........ VE CAPITAL TRANSACTION......... 500.000 .20,752 XXX e (0 I
87612G 10 1 | TARGA RESOURCES CORP VE........ccccotimiiiiriirniineirerinsisesesies 03/28/2019........ VE CAPITAL TRANSACTION......... 500.000 .20,345 XXX e (0
958669 10 3 | WESTERN MIDSTREAM PARTNERSVE 02/28/2019........ VE CAPITAL TRANSACTION......coivuiiiereiiiieeieiseisieriesiesesesssssiessssssssensenes | oevssesessssisssessssssssessensnns 9,150.000 | coooveerreeeees 306,159 XXX Lo
958669 10 3 | WESTERN MIDSTREAM PARTNERSVE 03/01/2019........ VE CAPITAL TRANSACTION......... 850.000 28,194 XXX SO0 I 1 SO
958669 10 3 | WESTERN MIDSTREAM PARTNERSVE............. 03/11/2019........ VE CAPITAL TRANSACTION. ....coiiiiiiieiissisiissisisssesenssnsssssensssisssenssssssssnssenes | oosssnssesssnssssssnsssssnsssssnsae 1,000.000 | oo 32,470 XXX e {1 SR
9099999. Total - Common Stocks - INAUSHTIAl NG MISCEIIBNEOUS................cveviecriieeiteieicteteeecteeteieeteiies etetetetetesaetetesetesesesaetetseetesesastesesssaesessssesessssaesensesebesesssesesesetessassesansseesessnses et s sseesssesesesessseessesetesesassssassssesessantass | tavsssesssssesasnssssessssesesasessesassesesesansssans | averissesisesesesssssaseseesesnae 10,572,834 XXX e (U XXX
Common Stocks - Parent, Subsidiaries and Affiliates
38990@ 10 0 | GREAT AMERICAN INSURANCE AGENCY, INC........... | 03/31/2019........ Capital CONEHDULION. ...t sersniss | bnssste s ee bbb 300,000 XXX 0 |K
9199999. Total - Common Stocks - Parent, SUDSIAIANES ANT AffIIEEES. ... vttt st oebtere ettt E 0L E 0L E bR SHEE L e bbb 300,000 XXX
9799997, Total - COMMON STOCKS = PAM 3............cuivieitiieictcteiectietecetee ettt ettt e v s etetesete etetsetetesesaseesassetesesessesassesetesssetes e sseesessseetessssseessesesebessessseesesetesassntesanseeetessssetessnsesesessetebesassesessssetebessssesassssetessssetass  tarsssesssesesessssesessssesesasessetassesesesassetass | ebevesessssesesesssesasssesesanse 10,872,834 XXX
9799999, TOtAl = COMIMON SHOCKS. ... cvvvresietisseieeiee etttk E 60 o0t eEE e E R E L E 0L L E oL E LR E £ £EEE L E LR E L HEEfEEE L E R0k oebbent etk sttt nnnis | dbinnbssnss st st res e 10,872,834 XXX
9899999.  Total - Preferred and COMMON SEOCKS..............ccieiiuiveiceiieiitetete ettt ettt ettt et ete et esteterets etssetesasessssessssetesesaesesessesesesesssses s sesesessesesesseseses e sesebssssesasseset et s setesesesesessesesasseseses e setesassesesssesetesassesesssesetessssesans | eassesessssesesassssessssesetasassstesassesetesantesaes ....16,573,330 XXX
9999999. Total - Bonds, Preferred and Common Stocks et eeietebtaetetteseteteteeasieeietasits | eeissetetesesesesieseietasettesatsesetassietatteeeesseeaetesaneeees e setetseeeee e e eet s aee et e s Ae A et et s A e ee b SR e s es e A et et s A e e s s A e A et b s e et e s ne et et s antetane Saesetsieietetasest et s ea et et e et es s et et neetatans ..191,527,069 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Statement for March 31, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion ed (11+12-13) V. Disposal Date | Disposal| on Disposal |  Disposal | During Year Date (a)
Bonds - U.S. Government
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031......ccvererrrrirrerrnrinns . 1 03/25/2019. | MBS Paydown...........ccovvvnevverenes | cevrerirneinns 459 459 | ... 450 | o0 | e (1) ] e 0 05/01/2031. | 1...........
31388D ZU 5 |FNCL 602055 PT 6.50 9/01/2031. .. | 03/25/2019. 612 624 603 L0 09/01/2031.
31388G VW 8 |FNCL 604629 PT 6.0 9/01/2031. .. | 03/25/2019. 163 162 | v 36 0]. 09/01/2031.
31388K WT 5 |FNCL 607358 PT 6.50 10/01/2031... .. | 03/25/2019. . 353 .362 268 L0 10/01/2031.
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032 .. | 03/25/2019. | MBS Paydown............. 256 260 | ........ 207 L0 00256 | e 0 09/01/2032.
912828 N6 3 |U.S. TREASURY NOTES 1.125 01/15/2019.... o+ [ 01/15/2019. | MALUFIEY.....vooverrerrrirerienieens | erviesieeenesissineniene | eveienes 300,000 | ..........300,000 | .......... 300,020 | ..coovrrenee 300,003 L0 ..300,000 | .......... 0 01/15/2019.
912828 P9 5 |U.S. TREASURY NOTES 1.00 03/15/2019 .. | 03/15/2019. | Maturity.. 6,394,000 | .......6,394,000 | ....... 6,326,314 ..6,379,542 L0 ..6,394,000 | .......... 0 03/15/2019.
912828 V5 6 |U.S. TREASURY NOTES 1.125 01/31/2019.... L[ 01/31/2019. | MAEUIIY....cvocvvireriersnissiienisninsienes [ orensnensisnssssssnsnesserenes | cersanes 110,000 | ..........110,000 | .......... 109,639 109,978 .0 . 110,000 | .......... 0. 01/31/2019.
0599999. T0tal - BONAS = U.S. GOVEIMIMENL. ... trtuirtereseis sttt ssessess et es st nms e oeet s8Rkt | ersenes 6,805,843 | .......6,805,843 | ....... 6,737,840 | ........... 6,791,087 | .o | i 14476 | 0 14,476 |0 ] 6,805,843 | .......... 0 XXX
Bonds - U.S. States, Territories and Pc
68609T HV 3 |OREGON ST VETERANS F-103 4.25 06/01/2049....... | . | 03/01/2019. | Partial Call........cooveiernirisrrnnniinns | e | o 5,000 | .o 5,000 | i 5,283 | oo 5,280 | coooviiiniinnn [ (280) | cvvoevene (V)] [ (280) | ...ceee () 5,000 |....... 0 | [ (] I 0 | 06/01/2049. | 1FE......
1799999. Total - Bonds - U.S. States, TErmtories & POSSESSIONS. ... .iureririiiiiiiiinis  wrrererssseersssssssssss s sessensssesesssssssssnsssssassaseses 5,000 | oo 5,000 [ .o 5283 | i 5,280 | oo [V I (280) | .ooveveee (U I (280) ] ......... (U 5,000 | .......... 0 [ (U 0 [ 0 XXX XXX
Bonds - U.S. Political Subdivisions of States
346843 DV 4 |FTBEND TXIND SD 5.00 02/15/2019........coucvverrrrenne oo [ 02/15/2019. | MALUTItY......ocvvvverrerenrierriserrirnnies | ceveiresesseessisensssenninns | s 1,000,000 | ....... 1,000,000 | ....... 1,152,740 | .......... 1,002,348 | ...oovvvirens (I I (2,348) | ....ovuu (VN R (2,348) | ......... (U I 1,000,000 | .......... (VI [ (U I 0 [ 25,000 |02/15/2019. | 1FE......
605341 AD 8 |MS DEV HARRISON CNTY 5.00 01/01/19.....c0ivvvns .. [ 01/01/2019. | MALUIIEY. ....eovveevieriscirssnississeriinnes | ervsnnssnssnesssesssnsssnses | cvvene 1,160,000 | ....... 1,160,000 | ....... 1,297,077 | oo 1,160,000 01/01/2019. | 1FE......
2499999, Total - Bonds - U.S. Political SUDAiVISIONS Of SEAtES. .......iuiiiiiriiiieiiiiiiiins vt snsssssssssssssnassssesenss | sassaa 2,160,000 | ....... 2,160,000 | ....... 2,449,817 | .coovvneee 2,162,348 XXX XXX
Bonds - U.S. Special R and Special A t
01039W AZ 5 |ALPUBHSG B 4.4501/01/2024..........ccovvvrirvrnrirnnnne .1 01/01/2019. [ Partial Call..........ccocuvvmrerrnrirerinies [ oo | e 1,005,000 | ....... 1,005,000 | .......... 997,192 | .o 999,580 01/01/2024. | 1FE......
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043..........c.ccvvvnnee .. 1 03/01/2019. | MBS Paydown...........ccnvvverierenes | cevrrerereenns 07/01/2043. | 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039. .. | 03/01/2019. | MBS Paydown 12/01/2039. | 1FE......
130333 BW 6 |CAHSG FIN AGY 4.75 08/01/2028 .. | 03/01/2019. | Partial Call 08/01/2028. | 1FE......
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042. .. | 03/01/2019. 02/01/2042. | 1FE......
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042. <o | .- | 03/01/2019. . 02/01/2042. | 1FE......
13079P  FG 3 | CA MULTI FAM HSG 4.50 01/15/2040..........ccccocnnrree. .. | 01/15/2019. | Sinking Fund Redemption............c.. | ceeveeeeveermereernenrirneniinns | cviieeiinns 15,000 0 01/15/2040. | 1FE......
196479 E6 2 |COHSG &FIN C 4.00 05/01/2048 weee | . [ 02/01/2019. | Partial Call.. .155,000 0 05/01/2048. | 1FE......
196479 N9 6 |CO HSG &FIN-B-1-REF -CO 4 48 11/01/2048.... .. | 02/01/2019. | Partial Call.. L0 11/01/2048. | 1FE......
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044. .. | 03/01/2019. L0 02/01/2044. | 1FE......
19647P BH 5 |CO HSG FIN AUTH | 3.45 06/01/2056 .. | 03/01/2019. L0 06/01/2056. | 1FE......
19647P BQ 5 |CO HSG FIN AUTH V 3.40 11/01/2045. .. 1 03/01/2019. | Paydown..........ccovvereverrereriniis . L0 11/01/2045. | 1FE......
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029.. .. | 01/01/2019. | Sinking Fund Redemption 0. 07/01/2029. | 1FE......
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029 .. | 03/01/2019. | Partial Call........c..ovevreverrrerrrrerirs . L0 07/01/2029. | 1FE......
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32. .| .. 1 03/25/2019. | MBS Paydown............. L0 06/25/2032. | 1FE......
34074M CH 2 |FL HSG FIN CORP 5.00 07/01/2028 .. | 01/01/2019. | Sinking Fund Redemption . 190,000 205,295 | ..... 200,840 0. ..190,000 07/01/2028. | 1FE......
34074M GX 3 |FL HSG 4.45 07/01/2026. .. 1 01/01/2019. | Partial Call........c..ovevrverreirrrirrrins . .190,000 | ..........190,000 | .......... 190,000 | ..ooovveveces 190,000 L0 ..190,000 07/01/2026. | 1FE......
34074M  GZ 8 |FL HSG 4.50 01/01/2029..... .. 1 01/01/2019. | Sinking Fund Redemption .275,000 297,050 | ..... 285,889 0 ..275,000 01/01/2029. | 1FE......
34074M KB 6 |FL STHSGFIN C 4.00 7/01/2035... .. 1 01/01/2019. | Partial Call........c..ovevrvereirrrirrris . .260,000 279,448 | ... 269,899 0 ..260,000 07/01/2035. | 1FE......
34074M LZ 2 |FLHSG FIN CORP A 3.50 07/01/2046 .. | 01/01/2019. | Partial Call.. .250,000 271,358 | ... 255,103 L0 ..250,000 07/01/2046. | 1FE......
34074M MY 4 |FLORIDA HSG FIN CORP 14.00 01/01/2047 .1 01/01/2019. | Partial Call.. .240,000 260,858 | ..... 250,488 .0 ..240,000 01/01/2047. | 1FE......
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34074M  PA 3 |FL HSG FIN CORP 2.90 07/01/2031 .. | 01/01/2019. | Partial Call.. ...20,000 .0 L0 07/01/2031. | 1FE......
34074M QB 0 |FL HSG FIN CORP 1 3.60 07/01/2037.... .1 01/01/2019. | Partial Call.. .135,000 135,001 .0 L0 07/01/2037. | 1FE......
373539 2E 4 |GEORGIA HSG & FIN B-13.50 12/01/2045 .. | 03/01/2019. | Partial Call.. 302,585 0 12/01/2045. | 1FE......
373539 5F 8 |GAHSG &FIN AUTH B-2 3.50 06/01/2039. .. | 03/01/2019. | Partial Cal 7,746 | .. 0 06/01/2039. | 1FE......
373539 Y2 5 |GEORGIA ST HSG & FIN A-13.50 06/01/2045... .. 1 03/01/2019. | Partial Call..........ccccervverrvrernerrens | covirerrerirseessrcseiverins | e00een220,000 | .........220,000 | ..........236,012 | ..... 225,655 0 0 06/01/2045. | 1FE......
373539 ZB 4 |GA ST HSG 5.00 06/01/2029. .. | 03/01/2019. | Partial Call N 06/01/2029. | 1FE......
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037.. .. | 03/01/2019. | MBS Paydown ..44,419 ..44,419 L0 07/01/2037. | 1FE......
45129Y F4 3 |ID HSG SFM A-214.00 07/01/2034 .. 1 01/01/2019. | Partial Call .115,000 119,339 0 07/01/2034. | 1FE......
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043. ... .. 103/01/2019. | MBS Paydown . . .165,581 .0 12/01/2043. | 1FE......
45201Y N2 9 |ILHSG DEV AUTH A 3.125 02/01/2047...........cccocec. .. [ 03/01/2019. | MBS PaydOown..........coocrvverriienes | corveiereiieceeieneeiseneis | cvieeneenns 42,165 | ... 42,165 | 42165 | 82,162 | 0 | (1) ] 0 02/01/2047.| 1FE......
45201Y R3 3 [ILLINOIS ST HSG DEV B 4.00 10/01/2048.. .| 01/01/2019. | Partial Call.. .0 10/01/2048. | 1FE......
45201Y S5 7 |ILHSG DEV A14.00 8/01/2048 .. | 02/01/2019. | Partial Call.. 0 08/01/2048. | 1FE......
45201Y YK 7 [ILHSG DEV AUTH A 2.45 06/01/2043.... .| 03/01/2019. ..0 06/01/2043. [ 1FE......
45203L BS 1 |IL ST HSG DEV MF PT 3.00 2/01/2031... <o | .| 03/26/2019. . . .0 02/01/2031. | 1FE......
45203L CD 3 |IL HSG DEV AUTH 2.85 07/01/2032...........ccnuvvverrnnene .. | 03/26/2019. | MBS Paydown..........cccrmvrvemrrenenns | corvermnerinenninenninnenins | evvveenrernn 9438 | i 9,438 | 9,438 | 12,564 | 0 [ e (3) | i 0 07/01/2032. | 1FE......
45203L CE 1 |IL HSG DEV AUTH 2.80 07/01/2032 .. | 03/26/2019. | MBS Paydown .0 07/01/2032. | 1FE......
45505T GP 0 |INHSG & CMNTY DEV A-12.85 07/01/2031.. ..101/01/2019. | Partial Call ...60,000 .0 07/01/2031. [ 1FE......
45505T JC 6 |INHSG & CMNTY DEV A-24.00 01/01/2039.. .. [ 01/01/2019. | PaydOWN.........ovvvrrererieirericniines | cerveeineeiseessssssersesins | eereern200,000 | ..........200,000 | .........211,728 | ..... 207,322 .0 01/01/2039. | 1FE......
45505T LC 3 |IN ST HSG & CMNTY C-24.00 01/01/2037, v |0 | 0170172019, | PAYAOWN........cvverieiirieieinsireiinns [ rerveineissernnneisnnees | e 120,000 ... 120,000 | . 126,773 | e 125,209 ..0 01/01/2037. [ 1FE......
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042................ .. [ 03/01/2019. | Partial Call...........cccovvermmeerererricnns | corerrernireneivenniisenins | cveeeeenn28,000 | oiieire25,000 | ... 25,000 | oo 25,000 0 02/01/2042. | 1FE......
462467 VD 0 |IAFIN AUTH A 4.00 07/01/2047. .. [01/01/2019. | PaydOWN...........orveemrrirriieriiis cevvrnnnrnnnnnnnnnnnnne | 98,000 | 095,000 | e 100,901 100,153 L0 07/01/2047. | 1FE......
485424 KN 4 |KANSAS HWY SER A 5.50 03/01/2019.. <. [ 03/01/2019. | MALUTIY.........ovooecvieciecceiieciiienins | e | e 2,405,000 | .......2,405,000 | ....... 2,863,249 ..2,414,353 L0 03/01/2019. | 1FE......
49130T ME 3 |KY HSG CORP A 5.00 01/01/2028 .. | 03/21/2019. | Partial Call.. ...30,000 N I 01/01/2028. | 1FE......
49130T PR 1 |KY ST HSG CORP A 4.2507/01/2033. ... | .. [ 03/21/2019. | Partial Call.. .180,000 L0 07/01/2033. | 1FE......
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041......ccoovvvivriririrnns .. | 02/01/2019. | Partial Call 0 11/01/2041. | 1FE......
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .. | 03/01/2019. | Partial Call.. L0 11/01/2041. | 1FE......
49130T VQ 6 |KYHSG CORP TXBL B 4.00 07/01/2037.... .. | 03/21/2019. | Partial Call.. L0 07/01/2037. | 1FE......
49151E  Z2 2 |KYPPTY &BLDGS 5.25 02/01/2019 .. | 02/01/2019. | Maturity.. L0 02/01/2019. | 1FE......
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038.... .. [ 03/01/2019. | MBS PaydOowN..........coocrrverrrrienes | corveeerriieeneesseiisnesions | cvvoenienns 46,447 L0 12/01/2038. | 1FE......
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045.......... | .. | 03/11/2019. | Partial Call.. L0 11/15/2045. | 1FE......
56052F CE 3 |MEHSG AUTH E-13.50 11/15/2035 .. | 03/11/2019. | Partial Ca 0. 11/15/2035. | 1FE......
56052F DF 9 |ME HSG AUTH G 3.50 11/15/2045. ... | .. [ 03/11/2019. | Partial Call.. L0 11/15/2045. | 1FE......
57419P K2 4 |MD ST CMNTY DEV 5.00 03/01/2041...........ccocvverennns .. | 02/14/2019. | Partial Call.. L0 03/01/2041. | 1FE......
57419R 3B 9 |MARYLAND ST CMNTY DEV-MD 4.50 09/01/2048.... | .. | 02/28/2019. | Paydown L0 . . . 09/01/2048. | 1FE......
57419R  H7 3 |MD CMNTY DEV HSG A 3.95 11/01/2058... .. | 03/01/2019. | Partial Call.. .0 6,862 . . L0 . 11/01/2058. | 1FE......
57419R  JY 2 |MD CMNTY DEV ADMIN 3.25 09/01/2044.. .. | 02/14/2019. | Partial Cal .125,000 127,264 0 ..125,000 | .. . L0 . 09/01/2044. | 1FE......
57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045... <o | . | 02/14/2019. | Partial Call.. .260,000 PR 274,128 0. o0 [ ..260,000 . . L0 . 09/01/2045. | 1FE......
57429R  BS 1 |MARYLAND ST REV 5.2503/01/2019.........cccccoorvrnen. .. [ 03/01/2019. | MALUTIY........ovvooriencicriinriiiinis | v | s 1,000,000 | ....... 1,000,000 | ....... 1,142,630 | .......... 1,002,867 0 867) | o0 | 1,000,000 , 03/01/2019. | 1FE......
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57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043.. .. [01/21/2019. | Partial Call..........c.ccoovveieneivereriinnns | corvvereiveneiiesniissni | 85,000 | .........85,000 | ..........91,087 | .coooooevenn. 88,036 )| o0 [ 12/01/2043. | 1FE......
57586P K8 8 |MAHSG AUTH 5.00 12/01/2028. .. 1 01/21/2019. | Partial Call........c..vverrereinerirnerens | cevrmreieeiseesseisssrsenins | eereen250,000 | ..........250,000 | ..........268,405 | ... 250,536 ) R I 12/01/2028. | 1FE......
57586P P2 6 |MA ST HSG 4.50 06/01/2029 .. [ 01/21/2019. | Partial Call.. 182,499 )| o0 [ 06/01/2029. | 1FE......
57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034. .. | 01/21/2019. | Partial Cal . 0,901 )| - 0 06/01/2034. | 1FE......
57587A  FT 0 |MAHSG FIN AGY 172 4.00 06/01/2045. .. [ 01/21/2019. | Partial Call.. 209,046 | ..... 201,441 ) R 06/01/2045. | 1FE......
57587A  JD 1 |MAHSG FIN AGY 178 3.50 06/01/2042 .. [01/21/2019. | Partial Call..........c.ccoorverervereriirienns | corviveneirsneireecissnnins | 415,000 | ........415,000 | ......... 438,518 | oo 425,395 | ...ococeenennd 0 [ . (10,395) | ... 06/01/2042. | 1FE......
57587A  TX 6 |MAHSG FIN AGY 186 4.00 06/01/2039 .. 1 01/21/2019. | Paydown .365,000 | ..........365,000 | ..........384,962 | ..... 387,421 0| v 79,702 06/01/2039. | 1FE......
576029 AT 9 |MASSACHUSETTS TPK A 5.00 01/01/2020.... .. 101/01/2019. | Sinking Fund Redemption............... | coceevereerereereneeinnninns | e 550,000 559,405 | ..o [ i (9,405) . . . . 01/01/2020. | 1FE......
592113 AV 6 |MET GOVT NASHVILLE 3.75 03/15/2028 v | .. | 03/15/2019. | Sinking Fund Redemption, . 30,000 ...30,000 . M M 03/15/2028. | 1FE......
60415N  4Z 2 |MN HFA SRS E 5.0507/01/2034............ccocooommrvriannnens .. 1 03/01/2019. | Partial Call..........c..coorveeerrererririnens | coreeeereiieceieseiisseeiis | e 110,000 | ..........110,000 | ......... 111,755 | e 110,970 | 0 | e (170) | e 0 110,000 ’ 07/01/2034. | 1FE......
60416Q FZ 2 |MNHSGFIN B 2.9509/01/2044 .| 03/01/2019. 31,078 | ... .0 ..31,078 . M 0. 09/01/2044. | 1FE......
60416Q GB 4 |MNHSGFIN AGY D 2.875 11/01/2044 .. | 03/01/2019. 521,945 | ......... 521,945 521,095 | ..... 520,908 .0 ..521,945 . . L0 . , 11/01/2044. | 1FE......
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045 .| 03/01/2019. [ MBS Paydown..........oovrrvrerieeinnes [ oreeernniisisniennsiseiienes | cervnrenen 350,687 | ..o 350,687 350,378 | ... 350,347 ..0 02/01/2045. | 1FE......
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045 <o | .- | 03/01/2019. . . 62,392 .0 04/01/2045. | 1FE......
60416Q GF 5 |MN STHSGFIN D 2.90 11/01/2045.............ccocoovvennvec. .. [ 03/01/2019. | MBS PaydOowN.........cvverrvernrirenns | covrereessenssnesssenninns | eereeeees 121,790 0 11/01/2045. | 1FE......
60416Q GG 3 |MNHSG FIN A 2.9502/01/2046. .. [ 03/01/2019. | MBS Paydown..........ccocrvverrviienes | corveiereeieseeienesisnniis | eoeeneees 317,535 .0 02/01/2046. | 1FE......
60416Q GJ 7 |MN STHSG FIN AGY C 2.33 08/01/2046 .. | 03/01/2019. 57,824 .0 08/01/2046. | 1FE......
60416Q GM 0 |MN HSG FIN AGY E 2.35 10/01/2046 .. | 03/01/2019. 182,687 174,674 .0 10/01/2046. | 1FE......
60416Q GQ 1 |MNHSGFIN AGY A 2.93 03/01/2047 woer | | 03/01/2019. . . . .103,200 103,201 .0 03/01/2047. | 1FE......
60416Q GY 4 |MNHSGFINAGY [2.80 12/01/2047.........cccovvvvurri .. [ 03/01/2019. | MBS Paydown..........cc.corvverrriienes | corveieeenisceeieneeesenies | eoeenenes 116,002 | ........116,002 | ..........116,002 | .............. 116,002 0 12/01/2047. | 1FE......
60416S BE 9 |MN HSG FIN AGY-D 4.00 07/01/2040 .. | 03/01/2019. | Partial Call.. ...61,322 L0 07/01/2040. | 1FE......
60416S BU 3 |MNHSG FIN AGY A 3.00 07/01/2031 .. | 03/01/2019. | Partial Call.. . ...86,350 L0 07/01/2031. | 1FE......
604165 HX 1 |MNHSG FIN AGY C AMT 4.00 1/1/2045 .. 1 03/01/2019. | Partial Call.........cccccvvverrivnicrnrrans | e | 000000 250,000 | oo 250,000 272,438 | ... 257,617 0 01/01/2045. | 1FE......
604168 JB 7 |MINNESOTA HSG FIN E 3.50 01/01/2032.. coee || 01/01/2019. | Partial Call............cccoovemvivaneirinni [ e | 0000 160,000 | i 160,000 | .......... 159,400 | ....coceeeen. 159,517 .0 01/01/2032. | 1FE......
60416S KD 1 |MN STHSG FIN AGY A 4.00 01/01/2041.........ovvvvevnee .. | 03/01/2019. | Partial Call 0 01/01/2041. | 1FE......
60416S MZ 0 |MNHSGFIN AGY E 3.50 01/01/2046 .. | 03/01/2019. | Partial Call.. L0 01/01/2046. | 1FE......
60416S PH 7 |MNHSG FIN AGY A 3.10 07/01/2031 .1 01/01/2019. | Partial Call.. L0 07/01/2031. | 1FE......
60416S TB 6 |MINNESOTAHSG FIN E 3.70 01/01/2031 .. | 01/01/2019. | Partial Call.. N 01/01/2031. | 1FE......
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047 .. | 03/01/2019. | Partial Call.. L0 01/01/2047.| 1FE......
60416S UA 6 |MNHSGFIN AGY A 3.20 07/01/2030 .. | 01/01/2019. | Partial Call.. . L0 07/01/2030. | 1FE......
60416S WB 2 |MN HSG FIN AGY D 3.30 01/01/2030. .. | 01/01/2019. | Partial Ca . ...15,000 0]. 01/01/2030. | 1FE......
60416S WD 8 |MNHSG FIN AGY E 4.00 01/01/2048 woee | .| 03/01/2019. | Partial Call.. ,000 | ..........190,000 | ..........204,339 | ..... 201,385 0 01/01/2048. | 1FE......
60535Q LY 4 |MSSTHOME CORP SF MTGE 2.75 12/01/2032........ .. | 03/01/2019. | MBS Paydown 22,261 L0 12/01/2032. | 1FE......
60535Q ND 8 |MISSISSIPPI HOME CORP C 3.50 12/01/2038........... .. [ 03/01/2019. | Partial Call............cccovveeirriireiiinnns | o | v 70,000 L0 12/01/2038. | 1FE......
60636U BS 7 |MO ST ENV IMPT PREREF 5.00 01/01/2019.. .. 101/01/2019. | Maturity.. 5,000 .0 01/01/2019. | 1...........
60636U BZ 1 |MO ST ENVR IMPT UNREF A 5.00 1/01/19.... o [ 01/01/2019. | MALUTIY........ovvoeiceicriceriiinis | e | e 2,620,000 0 01/01/2019. | 1FE......
60637B CR 9 |MO HSG DEV SF MTG REV D 2.55 10/01/2034.......... | .. | 03/01/2019. | MBS Paydown............... . . 57,385 .0 10/01/2034. | 1FE......
60637B EZ 9 |MOHSGDEV B 4.00 11/01/2040...........cccooorurrriinnnens .. 1 03/01/2019. | Partial Call..........c.ccoovvenmriierriiinnes | o | s 200,000 0 11/01/2040. | 1FE......
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60637B FA 3 |MISSOURI HSG DEV C 2.97 08/01/2036.... .. | 03/01/2019. | MBS Paydown 38,543 L0 08/01/2036. | 1FE......
60637B GC 8 |MO HSG DEV A 3.75 05/01/2038 .. | 02/01/2019. | Partial Call 0 . 05/01/2038. | 1FE......
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045 .. | 03/01/2019. | Partial Call.. ...30,000 0 ...30,000 11/01/2045. | 1FE......
606378 HV 5 |MO HSG DEV COMMSN C 4.00 11/01/203 .. | 03/01/2019. | Partial Cal .125,000 0 ..125,000 11/01/2036. | 1FE......
606378 PZ 7 |MO HSG DEV COMM D 4.00 05/01/2047 .. | 02/01/2019. | Partial Call.. L0 05/01/2047. | 1FE......
63968M EV 7 |NEBRASKA ST INVT SFH A 3.00 03/01/2043 .. | 03/01/2019. | Partial Call.. 0 03/01/2043. | 1FE......
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048 .. | 03/01/2019. | Partial Call.. .25, 0 09/01/2048. | 1FE......
647200 2F 0 |NM MTGE FIN CLASS | A4.00 03/01/2044. .. | 03/01/2019. | Sinking Fund Redemption............... | coceeereeeeceernneiineeirns | v 45,000 . 0 03/01/2044. | 1FE......
647200 2H 6 |NM MTGE FIN B TXBL 2.75 12/01/2035 ..| 03/01/2019. | MBS Paydown............... 53,518 | ... 53,518 ...51,664 .0 12/01/2035. | 1FE......
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045............. .. 1 03/01/2019. | Partial Call..........c..coorveeerrererririnens | coreeeereiieceieseiisseeiis | e 110,000 | .......... 110,000 | ..........116,686 | ......co...u 113932 | o0 | ceeenn(3,932) | o 0 03/01/2045. | 1FE......
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041... .1 03/01/2019. [ Partial Call...........cocvemrenrenrrrerinin [ ererererisrienssiisinninenes | oo 90,000 L0 09/01/2041. [ 1FE......
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037.. .. | 03/01/2019. ...26,859 L0 02/01/2037. | 1FE......
647200 3P 7 |NEW MEXICO ST MTG E 3.10 09/01/2037. .| 03/01/2019. 107,318 L0 09/01/2037. [ 1FE......
647200 4R 2 |NEW MEXICO ST MTGE A-2 3.50 03/01/2046............ | .. | 03/01/2019. L0 03/01/2046. | 1FE......
647200 6Z 2 |NM MTGE FIN AMT B-2 3.75 03/01/2048................... .. [ 03/01/2019. | PaYAOWN.........ocovrverrrinnrirnnrinnnns | cervinnreisennrsnnninnnnin | evreerrn98,000 | i0i000095,000 | .0 101,328 | 100,746 | o0 [ e (136) | 0 03/01/2048. | 1FE......
647200 7V 0 |NM MTGE FIN A-14.00 01/01/2049.... .. [01/01/2019. | Paydown............ccoovrvemreeieriians ST IS 175,000 L0 01/01/2049. | 1FE......
647200 N4 2 |NM MTG FIN SFM 5.35 03/01/2030.... .. | 03/01/2019. | Sinking Fund Redemption 85,000 L0 03/01/2030. | 1FE......
647200 P6 5 |NMSFMB CL 15.00 09/01/2028 .. | 03/01/2019. | Sinking Fund Redemption . 205,000 0. 09/01/2028. | 1FE......
647200 P8 1 |NM SFMMTG FIN AUTH 4.625 3/1/2028.... v |+ 10170172019, | Partial Call.........ovverierererireirerinns e | 40,000 ..0 03/01/2028. | 1FE......
647200 P8 1 |NMSFMMTG FIN AUTH 4.625 3/1/2028.................... .. | 03/01/2019. | Sinking Fund Redemption............... | coceeereeeeceereneiiinciins | v 40,000 | ...........40,000 | ..........42,129 | .............. 40,698 | ....cccceec..0 | i (B28) | 0 03/01/2028. | 1FE......
647200 V3 5 |NEW MEXICO SF MTGE B-13.75 03/01/2043.... .. 1 03/01/2019. | Partial Call...........ccoovvuerinriiniicnnns [ e, | v 60,000 L0 03/01/2043. | 1FE......
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/2043 .. | 03/01/2019. 7,170 L0 02/01/2043. | 1FE......
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043 .. | 03/01/2019. 29,180 .0 07/01/2043. | 1FE......
647200 X5 8 |NMMTGE FIN AUTH B-2 2.23 10/01/2034.. wer | .| 03/01/2019. 32,809 .0 10/01/2034. | 1FE......
64966T AX 2 |NYC HSG DEV MULT FAM 4.60 01/15/2026.............. .. | 01/15/2019. | Sinking Fund Redemption............c.. | cecveeeceeenne 90,000 | ............90,000 | ...........87,096 | ....c.........88,356 | .ccooovvriicnn0 | 1,541 | 0 01/15/2026. | 1FE......
649883 2W 4 |NY MTGE AGY AMT 206 4.00 10/01/2037... .. | 01/01/2019. | Partial Call.. .250,000 L0 10/01/2037. | 1FE......
649883 F2 6 |NY MTGE AGY 191 3.50 10/01/2034 .1 01/01/2019. | Partial Call.. 455,000 L0 10/01/2034. | 1FE......
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 .. | 01/02/2019. | Partial Call.. .145,000 L0 10/01/2035. | 1FE......
649883 VZ 5 |NY MTGE AGY-178 3.50 10/01/2043 wee | .| 01/01/2019. | Partial Call.. .355,000 L0 10/01/2043. | 1FE......
64988R FL 1 [NY ST MTGE REV SER 48 2.625 04/01/2041............. .. | 01/01/2019. | Partial Call.. .130,000 L0 04/01/2041. | 1FE......
64988R GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030. .. | 01/01/2019. | Partial Call.. ..45,000 0 10/01/2030. | 1FE......
658207 LZ 6 |NCHSGFINAG4.5007/01/2028..........cccooovvrvrirnnnens .. [ 01/01/2019. | Sinking Fund Redemption 85,000 0 07/01/2028. | 1FE......
658207 LZ 6 |NCHSGFIN AG 4.50 07/01/2028. .. | 03/01/2019. | Partial Call.. L0 07/01/2028. | 1FE......
658207 SL 0 |NCHSGFINAGY 37-A 3.50 07/01/2039. .. 101/01/2019. | Paydown L0 07/01/2039. | 1FE......
658207 SL 0 |NCHSGFIN AGY 37-A 3.50 07/01/2039. .. | 03/01/2019. | Partial Call.. L0 07/01/2039. | 1FE......
658207 TZ 8 |NCHSGFIN 38-B4.00 07/01/2047. .. [ 01/01/2019. | Paydown. 0 07/01/2047. | 1FE......
658207 TZ 8 |NCHSG FIN 38-B4.00 07/01/2047. woer | .| 03/01/2019. | Partial Call.. 0 07/01/2047.| 1FE......
658877 FB 6 |[NDHSGFIN C 2.8507/01/2032...........cccoevveirriinnnenns .. 101/01/2019. | Partial Call..........c.cccovveiemriienriiinnns | o | 090,000 | ......90,000 | ...........90,000 | ..ooviern.89,998 | o0 [ 2 | 0 07/01/2032. | 1FE......
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658909 KS 4 |NDHSGFINAGY A2.9507/01/2031.. .. | 01/01/2019. | Partial Call.. .160,000 151,463 .0 07/01/2031. | 1FE......
658909 KT 2 |NDHSGFIN AGY A 3.20 01/01/2035.. .1 01/01/2019. | Partial Call.. .120,000 112,946 .0 01/01/2035. | 1FE......
658909 NG 7 |NDHSGFINAGY D 3.4507/01/2037 .. [ 01/01/2019. 115,000 | .........115,000 | ..........115,000 | .............. 114,996 L0 07/01/2037. | 1FE......
67756Q NM 5 |OHIO HSG FIN AGY 3.05 02/01/2044. .. | 03/01/2019. 221,258 | .........221,258 | .........226,126 | ..... 225,682 0 02/01/2044. | 1FE......
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036.... .. | 03/01/2019. 68,694 | ...........68,694 | .........66,189 | ................ 66,259 L0 03/01/2036. | 1FE......
67756Q NQ 6 |OHHSG FIN AGY A 2.80 03/01/2046 .. | 03/01/2019. 191,862 191,758 L0 03/01/2046. | 1FE......
67756Q NR 4 |OHHSG FIN AGY B TXBL 3.25 03/01/2046 .. | 03/01/2019. .106,737 104,950 L0 03/01/2046. | 1FE......
67756Q SR 9 |OH HSG FIN AGY J 3.50 09/01/2036 .. | 03/01/2019. | Partial Call.. .155,000 161,685 0 09/01/2036. | 1FE......
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031.... <. | .. | 03/01/2019. | Partial Call.. .0 09/01/2031. | 1FE......
67756Q UV 7 |OH ST HSGFIN A 3.70 03/01/2032..........cccocvmrvees .. 103/01/2019. | Partial Call..........c..ccovverereererrrrienns | corvirererrsnerrsnnirserins | eeviveeneenn:,000 | 5,000 | oiiec5,000 | oo 5,000 | o0 [ 0 | e 0 03/01/2032. | 1FE......
67756Q UZ 8 |OH HSG FIN AGY B 4.50 03/01/2047 .. | 03/01/2019. | Partial Call.. 0 03/01/2047.| 1FE......
67756Q WE 3 |OH HSG FIN AGY D 3.40 09/01/2037. woer | .| 08/01/2019. | Partial Call.. ...60, ...59,999 L0 09/01/2037. | 1FE......
67756Q XP 7 |OHIO ST HSG FIN AGY B 3.70 04/01/2040................ ..| 03/01/2019. | MBS Paydown............... 388,334 388,334 L0 04/01/2040. | 1FE......
67760H MF 5 |OH TPK COMMN PREREFUND A 5.00 02/15/2021.... | .. | 02/15/2019. | Call........ccourrereremeereriieirnerisnrinenins | corneriseeseneseessensnsines | cvvees 1,805,000 v 1,817,871 ..1,806,890 0 ,805,000 02/15/2021. | 4Z........
67760H MK 4 [OH TPK COMMN UNREFUND A 5.00 02/15/2021...... 1| 02/15/2019. [ Call....ooovvrireriicieiieiseieiereeienes [ ereesesissisnersneeenes | e 695,000 | ..........695,000 | .......... 699,956 | ..o 695,728 | .ovvvrcvierenn0 | e (728) | e 0 695,000 02/15/2021. [ 1FE......
67886M PT 0 |OK ST HSG FIN AGY C 3.7503/01/2044... .. | 03/01/2019. | Partial Call.. .312,338 312,338 L0 03/01/2044. | 1FE......
67886M PU 7 |OK ST HSG FIN AGY D 3.35 09/01/2035.... .. | 03/01/2019. | Partial Call.. .100,568 100,568 L0 09/01/2035. | 1FE......
68450W CA 7 |ORANGE CNTY FL HSG 4.50 03/01/2031 .. | 03/01/2019. | Sinking Fund Redemption . .110,000 112,804 0. . 03/01/2031. | 1FE......
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043 wee [ [01/01/2019. | Partial Call........ccovvrernrvviirieinine . ...65,000 .0 ...65,000 07/01/2043. | 1FE......
686087 RY 5 |OREGON ST HSG & CMNTY C 3.125 07/01/2044...... .. [01/01/2019. | Partial Call..........c..oorvereeereiieens | coreeeeeeeeeeeseeiseeiis | e 450,000 | .........450,000 | ........472,707 | .............455,965 | ..............0 | ..........(5,965) | ........... 0 450,000 07/01/2044. | 1FE......
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036............. .. | 01/01/2019. | Partial Call.. L0 07/01/2036. | 1FE......
686087 VV 6 |OREGON ST HSG & CMNTY D 3.45 01/01/2038 .. | 01/01/2019. | Partial Call.. 0. 01/01/2038. | 1FE......
686087 WV 5 |ORHSG & CMNTY SVC G 3.45 01/01/2033 .. | 01/01/2019. | Partial Call.. L0 01/01/2033. | 1FE......
686087 WW 3 |ORHSG & CMNTY SVCS G 4.00 01/01/2040 <. | .. | 01/01/2019. | Partial Call.. L0 01/01/2040. | 1FE......
686087 YJ 0 |OREGON ST HSG & CMNTY A 4.50 01/01/2049........ .. 1 01/01/2019. | Partial Call..........cccooveveverinnicnninens [ e | enrieeeeen8,000 | iiii00005,000 | 5,400 | 5,357 | 0 | e (357) | 0 01/01/2049. | 1FE......
68608N CH 3 |OREGON ST HSG 5.00 07/01/2028 .. | 01/01/2019. | Partial Call , . L0 07/01/2028. | 1FE......
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028.... .. | 03/01/2019. | Sinking Fund Redemption 50,000 | ... .50,000 ...50,919 L0 09/01/2028. | 1FE......
72316W ZE 0 |PINELLAS HSG FIN B 3.35 01/01/2046 .. | 03/01/2019. | MBS Paydown............... ST IS 111,000 | ....cooe. 111,000 113,017 L0 01/01/2046. | 1FE......
74529 NN 1 |PUERTO RICO SALES TAX C 5.00 08/01/2021.. .. | 02/12/2019. | BANC OF AMERICA SECURITIES | ......cccooovevimrimmicnnicnns | v 2,691,325 | ....... 3,185,000 L0 08/01/2021. | 6FE.......
83712D WK 8 |SC HSG FIN & DEV B-2 4.00 07/01/2043.... .|..101/01/2019. | Partial Call.. L0 07/01/2043. | 1FE......
83712D XJ 0 [SCHSG FIN A 4.00 01/01/2047...... .. | 01/01/2019. | Partial Ca 0 01/01/2047.| 1FE......
83712D YN 0 [SCHSG FIN & DEV B 3.40 07/01/2038... .. | 01/01/2019. | Partial Call.. L0 07/01/2038. | 1FE......
83755N DR 0 |SD HSG SF FAM 5.00 05/01/2028 .. | 02/27/2019. | Partial Call.. L0 05/01/2028. | 1FE......
83755N EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032... .. | 02/27/2019. | Partial Call.. L0 05/01/2032. | 1FE......
83755N EZ 1 |SDHSG DEV TXBL 13.50 11/01/2041 .. | 02/27/2019. | Partial Call.. L0 11/01/2041. | 1FE......
83756C DH 5 |SD HSG DEV AUTH-A-2013 A 3.00 11/01/20 .. | 02/27/2019. | Partial Cal ...30,704 0 11/01/2030. | 1FE......
83756C HG 3 |SDHSGDEV AUTHD 3.15 11/01/2028, ceee | | 0212772019, | Partial Call...........cveerveeciierriries | overeiveneireenissenissenies | e00eer:290,000 | .........290,000 | ..........290,000 | ..... 290,000 .0 11/01/2028. | 1FE......
83756C LL 7 |SDHSGDEV AUTH D 4.00 11/01/2045...................... .. 102127/12019. | Partial Call..........c.ccoovvvinmriierriiennes | e | 38,000 | ..i.0.35,000 | ........38,107 | e 36,408 | ......ccce.e0 | e (1,408) | 0 11/01/2045. | 1FE......
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83756C TC 9 |SD HSG DEV AUTH-RE 2017 D 4.00 11/01/204. .. | 02/27/2019. | Partial Call.. 101,896 0 11/01/2047. | 1FE......
88045R B7 6 |TNHSGDEV AGY A 3.50 07/01/2045 .. | 02/01/2019. | Partial Call.. L0 07/01/2045. | 1FE......
88045R C6 7 |TNHSGDEV AGY A3.5507/01/2031 .| 01/01/2019. | Partial Call.. L0 07/01/2031. | 1FE......
88045R UR 1 |TNHSG B HSG FIN 4.50 01/01/2028.. .. | 02/01/2019. | Partial Ca 0]. 01/01/2028. | 1FE......
88045R WH 1 |TNHSGDEV 1A 4.50 07/01/2031 .. | 02/01/2019. | Partial Call.. L0 07/01/2031. | 1FE......
880461 AR 9 | TN HSGDEV AGY 1B 3.60 01/01/2031... .| 01/01/2019. | Partial Call.. L0 01/01/2031. | 1FE......
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043... .. | 02/01/2019. | Partial Call.. L0 07/01/2043. | 1FE......
880461 DN 5 | TN HSG DEV AGY 2A 4.00 07/01/2045... .. | 02/01/2019. | Partial Call.. L0 07/01/2045. | 1FE......
880461 JR 0 | TN HSGDEV AGY 1B 3.2507/01/2036... .1 01/01/2019. | Partial Call.. .0 07/01/2036. | 1FE......
880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047.......ccovvvemvrnnns | e 02/01/2019. | Partial Call...........oovereeereerernneinens | ceveerrnerneeirseessensennes | errenenni 20,000 | i0000000:20,000 | 120,775 | 020,623 | 0 | e (623) | o 0 01/01/2047.| 1FE......
880461 NJ 3 |TNHSGFIN AGY 3.625 07/01/2032... .| 01/01/2019. | Partial Call.. L0 07/01/2032. | 1FE......
880461 NL 8 | TN HSGFIN AGY 4.00 07/01/2042 .. | 02/01/2019. | Partial Call.. 0 07/01/2042. | 1FE......
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042... .| 02/01/2019. | Partial Call.. .0 01/01/2042. | 1FE......
880461 SC 3 | TN HSGFIN AGY 4B 4.00 07/01/2048.... .. | 02/01/2019. | Partial Call.. 0 07/01/2048. | 1FE......
880461 XF 0 | TN HSG FIN AGY 4.50 07/01/2049.........ccovvvrvrvrrrernnns .| 02/01/2019. | Partial Call ,000 | ............65,000 | ...........69,859 | ....cccce.ee.e.09,739 | iiiiiiiinnnl0 | i (4,739) | 0 07/01/2049. [ 1FE......
88275A CW 8 |TX ST DEPT OF HSG & CMNTY 3.45 1/01/2032........ .. | 03/26/2019. | MBS Paydown 24,269 0 01/01/2032. | 1FE......
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046.............. .1 03/01/2019. [ Partial Call..........ccouvvemrirrenrrerinins [ e | oo 60,000 L0 03/01/2046. | 1FE......
88275F NW 5 | TEXAS ST DEPT OF HSG A 3.00 03/01/2046 .. 1 03/01/2019. | Partial Call........c..ovververerrerrreriens | eerrerieeineeissersesienins | everneees 155,000 L0 . 03/01/2046. | 1FE......
88275F PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47.. .. | 03/01/2019. | MBS Paydown 28,316 .0 . ..28,316 | .......... 0 09/01/2047. [ 1FE......
928120 Q4 3 |VAHSGDEV A 3.50 10/25/2037.........ocovvvearrearerenns . 103/25/2019. | MBS Paydown..........o.orvvimceiinnes | coreeiereeieneeissesisnneenns | oo 214915 | ......214915 | .....214915 | ....214915 | L0 | 0 | 0 | coerverrrrinennd0 | 0 | 214915 | .......... 0 10/25/2037. | 1FE......
928120 Q5 0 |VAHSGDEV A 3.2506/25/2042 .. [ 03/25/2019. | PaYAOWN..........oouvirnrirrriinrriiiees | coveiieesiisessiesssisensinns | eereeeens 173,519 w0 | (177 | 0 | i 173519 | 0 06/25/2042. | 1FE......
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039. .. | 03/25/2019. | MBS Paydown 51,118 w0 88 [0 | 51,118 | 0 11/25/2039. | 1FE......
93978T QX 0 |WAHSG FIN 1N-R 3.00 06/01/2037. .. | 03/01/2019. | Partial Call.. w0 | ieen(90) | o0 [ 5,000 | e 0 06/01/2037. | 1FE......
93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/2046. < | .. | 03/01/2019. | Partial Call.. w0 (31 | 0 | 85,000 | e 0 12/01/2046. | 1FE......
93978T WE 5 |WAHSG FIN COMM 1A 4.00 06/01/2039................... .. 1 03/01/2019. | Partial Call.........c..covrveerreenrrriienns | correrneeiieesiieessissesis | cveeeienns 45,000 | ...........45,000 | cocco00rn 47,839 | i 7,273 | 0 | (2,273) | 0 [ rireeene(2,273) | 0 | 45,000 | e 0 06/01/2039. | 1FE......
95662M T8 3 |WV ST HSG DEV B AMT 4.35 11/01/2027.. .. | 02/01/2019. | Partial Call.. ...80,000 w0 |0 0 ] nn..80,000 e 0 0 0 11/01/2027. | 1FE......
97689Q BZ 8 |WIHSG & ECON A 4.00 09/01/2045 .. | 03/01/2019. | Partial Call.. .140,000 w0 [ (6,425) | ... 0 el 140,000 0 0 0 09/01/2045. | 1FE......
97689Q DD 5 |WIHSG & ECON AMT A 3.50 03/01/2046... .. | 03/01/2019. | Partial Call.. .140,000 w0 ien(3,772) | 0 | e 140,000 | e 0 .0 .0 03/01/2046. | 1FE......
97689Q FK 7 |WIHSG & ECON DEV C 4.00 3/1/2048 .. | 03/01/2019. | Paydown .380,000 0 e (1,147) |0 nnl.380,000 e 0 .0 .0 03/01/2048. | 1FE......
98321C  AY 5 |WYOMING CMNTY DEV 4.00 12/01/2025. .. | 03/01/2019. | Partial Call.. , L0 0 0 12/01/2025. | 1FE......
98322Q HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044.. .. | 03/01/2019. | Partial Ca 210,000 .212,849 0 0 0 12/01/2044. | 1FE......
98322Q PM 3 |WY CMNTY DEV AUTH 5 4.00 12/01/2046. .... | .. | 03/01/2019. | Partial Call.. .95, 101,570 , L0 \ 0. ...95,000 | .......... 0. .0 .0 12/01/2046. | 1FE......
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......uuriiiies  corirrseisssisssnsssssssesssesssessssssssesssssssssssssnsssssssesssssssssssssssesesns | anes 36,222,284 | .....36,715,959 | .....38,651,822 | ......... 35,236,643 | .o 0 ... (282,556) | ...covvev [V (282,556) | ......... [ I 34,773,109 | .......... 0 ].1,449175 | ... 1,449,175 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042.......... .. | 03/16/2019. 397,984 | .........397,984 | .........397,982 | ........e.397,984 | o0 | 0 [ 0 | 0 0 | 397,984 05/16/2042. | 1FE......
00085B AB 9 |ABPCIV L+225 01/24/2028 . .. | 03/07/2019. | Paydown..... 21,000,000 .21,000,000 01/24/2028. | 1FE......
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40........... .. | 03/15/2019. | MBS Paydown et | e | e 19,260 . . 02/15/2040. | 1FE......
00176 AH 9 |AMMC CLO 2015-16A XR FLT 04/14/29..........ccoouuvuue . [ 01/14/2019. | MBS PaydOwN...........coevrvrerirerernes | vevirerirneiineninerireneneen | v 10,000 | ............10,000 | ...........10,000 | .oooorvieiirenn9,692 | o0 | e8| 0 | 8 |0 | 10,000 | (U [V 0 04/14/2029. | 1FE......
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00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044.......... | .. | 03/15/2019. 91,333 0 06/15/2044. | 1FE......
00443P AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036............ .. | 03/25/2019. 90,667 L0 12/25/2036. | 1FM.....
006346 AS 9 |ADMSO 2018-1 AABS SSNR 4.81 11/15/2048........... .. [ 03/15/2019. | MBS Paydown..........c..oovvvenmrieinnes | corvisnriisneisnsiisnniis | v 15,390 L0 11/15/2048. | 1FE......
00703Q AD 4 |ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036 .. | 03/25/2019. 50,575 0]. 08/25/2036. | 1FM.....
01448Q AA 8 |ALESC 4AA1CDO SSNRFLT 07/30/2034................. .. [ 01/30/2019. 5,396 0 07/30/2034. | 1FE......
01450B AA 6 |ALESC 15A A1 CDO SSNR FLT 12/23/2037... .. | 03/23/2019. 53,183 0 12/23/2037. | 2FE......
02149M AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..... .. | 03/25/2019. .0 03/25/2037. | 1FM.....
02149M AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..... < | . | 03/25/2019. | Pass-Through Loss. .0 03/25/2037. | 1FM.....
02315Q AA 6 |AMBAC LSNILLC L+500 02/12/23 .... | C|03/31/2019. | Partial Call .0 02/12/2023. | 5GlI.......
02660L AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046........ .. 1 03/25/2019. | MBS Paydown..........c..coocevemmrvenenns | corvererevrnnnnirennnrsnnens | cvvveenneen 12,742 | il 12,742 | 009,856 | el D877 | 0 [ 146 | 0 10/25/2046. | 1FM.....
02660T AR 4 |AHM 2004-1 4A SEQ SNR FLT 04/25/2044. .. | 03/25/2019. .0 04/25/2044. | 3FE......
026650 AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.. .. | 03/17/2019. .0 10/17/2036. | 1FE......
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36......... .| 03/17/2019. ..0 12/17/2036. | 1FE......
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45........ .. | 03/17/2019. .0 04/17/2052. | 1FE......
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24..........coouvverurrinne. .. [ 03/20/2019. | MBS Paydown..........c.crmvrvermmrrernenns | covvernnnrnnnennnenninnnninns | evvvnenneeed TTANT | etk AT T | b AT AT | il AT T |0 [ 0 | 0 12/20/2024. | 3FE......
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45......... .. | 01/30/2019. L0 10/30/2045. | 2FE......
04544N  AD 6 |[ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036........ .. | 03/25/2019. 354,355 L0 " 11/25/2036. | 1FM.....
05352P AA 5 |AVNT 2018-A A ABS SSNR 3.09 06/15/2021.. .. | 03/15/2019. | MBS Paydown............... ST IS 813,112 0. 813,112 06/15/2021. | 1FE......
05381IN  AA 5 [AVISON YOUNG CA 9.50 12/15/2021 v | o [ 01/31/2019. [ Call.coveiieeeeeeenis s | 1,922,991 ..0 ,750,000 12/15/2021. | 4FE......
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.......... .. [ 03/25/2019. | MBS Paydown..........c.orvverereienes | comveiemeeiseeeienesesnnni | coieneees 124,198 | ... 124,198 | ..........95122 | 97,674 | 0 | e (4,053) | 0 124,198 01/25/2037. | 1FM.....
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.. .. | 03/25/2019. | Pass-Through Loss. 0 L0 01/25/2037. | 1FM.....
05533D AK 2 |BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45 RE. .. | 03/26/2019. | MBS Paydown 5,260 L0 07/26/2045. | 1FM.....
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE........ .. | 03/26/2019. | MBS PaydOowN..........cocorvvirrrinnns | corvereeeiiseesiesssisessinns | eoreeeees 167,721 0 . 06/26/2037. | 1FM.....
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE........ .. | 03/26/2019. | Pass-Through Loss......... . . 0 L0 0 [ ...16,017 06/26/2037. | 1FM.....
05545 AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE........ .. [ 03/25/2019. | MBS Paydown..........coecrrvirrrienns | corvereeeiinesiieessinenninns | eereeeees 126,279 | . 126,279 | o 112,704 | e 117,694 | 0| cen(3,908) | v (VN R (3,908) | ......... (U S 126,279 02/27/2037. | 1FM.....
05549N AC 0 (BDS2018-FL1B CLO MEZ FLT 01/15/2035... ..101/01/2019. 0 OO 01/15/2035. | 1FE......
05584A AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029. .| ] 03/25/2019. | MBS PaydOWN...........cvverrrirrriions | ornreieeneiiensiinseeinnnies | evveeenes 100,842 L0 05/25/2029. | 1FE......
05605G  AA 0 |B2R2015-2 A ABS SEQ SSNR 3.336 11/48. .. | 03/15/2019. .108,780 L0 11/15/2048. | 1FE......
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035.. .. | 03/20/2019. .135,526 L0 11/20/2035. | 1FM.....
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035.. .. | 03/20/2019. | Pass-Through Loss. 0 L0 11/20/2035. | 1FM.....
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035. .. | 03/20/2019. | MBS Paydown 33,947 0. 09/20/2035. | 1FM.....
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035 .. | 03/20/2019. | Pass-Through Loss. 0 L0 09/20/2035. | 1FM.....
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37 .. [ 03/25/2019. | MBS Paydown..........coocrvvermrriienes | corveiereeienesisnssisnnsinns | cvienienns 69,654 L0 06/25/2037. | 1FM.....
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37 .. | 03/25/2019. | Pass-Through Loss. 0 L0 06/25/2037. | 1FM.....
05948K ZF 9 |BOAA2005-4 CB6 SEQ FLT 5/25/2035... .. [ 03/25/2019. | MBS Paydown..........ccocrvvermrrinenes | corveinmeienseeeeseiineesions | v 16,600 | ...........16,600 | ............ 13457 | oo 12,353 | oo 0 L0 05/25/2035. | 1FM.....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .. | 03/25/2019. | Pass-Through Loss. 1414 | o 0 0 0 05/25/2035. | 1FM.....
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034 ... | .. | 03/25/2019. | MBS Paydown . cevvvrnenrrnnnen | oo 12,057 | 12,057 | e 1M,273 | e 11,257 | o 0 0 . . . 04/25/2034. | 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............. .. 1 03/25/2019. | MBS Paydown...........ccouvvienmiinnnes | comvvvsneiisnniisnsiisnnins | evvvnnnee 1,613 | i 1,613 | 1,576 | oo 1,612 | o 12 0 [ 14 | 0 | i 1,613 | 0 [ (U I [V 9 | 11/25/2035. | 3FM.....
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05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35 .. | 03/25/2019. | Pass-Through Loss. 0 OO 11/25/2035. | 3FM.....
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .. | 03/25/2019. | MBS Paydown 2,149 L0 10/25/2036. | 1FM.....
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .. | 03/25/2019. | Pass-Through Loss. 0 L0 10/25/2036. | 1FM.....
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036. .. | 03/20/2019. | MBS Paydown 132,247 0. 05/20/2036. | 1FM.....
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036 .. | 03/20/2019. | Pass-Through Loss. 0 OO 05/20/2036. | 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.. .. [ 03/25/2019. | MBS PaydOown..........coocrrvemriinenes | corevieneiieceeienesiseneis | cvieeneenns 15,556 N 05/25/2037. | 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.. .. | 03/25/2019. | Pass-Through Loss. 0 L0 05/25/2037. | 1FM.....
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE .. | 03/26/2019. | MBS Paydown 39,783 L0 07/26/2036. | 1FM.....
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE. v | .. | 03/26/2019. | Pass-Through Loss......... 0 .0 07/26/2036. | 1FM.....
07384M S8 6 | BSARM 2004-5 3A SEQ SNR FLT 07/25/2034............ .. [ 03/25/2019. | MBS Paydown..........c..coocvvemmerenenes | corvvererenenns 170 | e 1A70 | 1186 | b 187 | 0 | 234 | 0 07/25/2034. | 1FM.....
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033 .. | 03/25/2019. ..43,170 0 09/25/2033. | 1FM.....
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35.......... | .. | 03/25/2019. 117,872 0 04/25/2035. | 1FM.....
07386H QZ 7 [BALTA2005-22A3 SEQPT SNR FLT 04/25/35.......... .. | 03/25/2019. | Pass-Through Loss. 0 ..0 04/25/2035. | 1FM.....
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020........ .. | 03/25/2019. | MBS Paydown et [ e | e 15,132 | oo 15,132 | 15,312 | oo 15,217 .0 09/25/2020. | 1FM.....
107265 AE 0 |BRENT 2006-1A B CLO MEZ FLT 02/01/2022............ .. [02/01/2019. | MBS Paydown..........cccmervermmererenns | corverrereenne 356,650 | .......... 356,650 | .......... 342,161 | oo 356,650 | ..coocvvriienns0 | o0 [ 0 02/01/2022. | 1FE......
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 ..| €| 03/20/2019. | Sinking Fund Redemption ...45,333 .0 06/20/2024. | 1FE......
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020 .| C|03/20/2019. | Sinking Fund Redemption ...65,706 .0 06/20/2020. | 1FE......
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20. .. 1 01/02/2019. | Sinking Fund Redemption 210,257 .0 01/02/2020. | 1FE......
12189P AL 6 |BUR NTH/SAN FA 5.943 01/15/2022... v | [ 01/15/2019. | Sinking Fund Redemption . .120,734 ..0 01/15/2022. | 1FE......
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033........... .. [ 03/15/2019. | MBS Paydown..........ccocrvvemrvienes | coreeiererieceeieneeisennis | coeenenes M737 | ek M73M7 |l 7,315 | 117,339 |0 | (D) | e 0 02/15/2033. | 1FE......
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027.. . | C| 03/25/2019. ...75,000 L0 10/25/2027. | 1FE......
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028.. ... | C| 03/25/2019. .116,250 L0 03/27/2028. | 1FE......
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047.......... .. | 03/15/2019. 2,500 .0 04/15/2047. | 1FE......
12489W QE 7 |CBASS 2005-CB8 AF3 SEQ SNR 4.1978 12/35.......... .. | 03/25/2019. 82,248 .0 12/25/2035. | 1FM.....
125431  AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36............. .. [ 03/20/2019. | MBS PaydOowN..........ccocrvverrrinnns | covveeneeeinesisssssissssinns | cveeeeenns 12,285 | . 12,285 | 112,017 |l TATA |0 | (2,302) | 0 06/20/2036. | 1FM.....
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 .. | 03/20/2019. | Pass-Through Loss. 0 876 .0 06/20/2036. | 1FM.....
125507 AL 9 |CIFC 2015-4A A1B CLO SEQ SSNR 3.45 27 .. [01/20/2019. | MBS Paydown..........coocmrevermriennes | corveiemeeienniinensinnniins | v 1,500,000 | .......1,500,000 | ....... 1,500,000 .0 10/20/2027. | 1FE......
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028 .. | 03/18/2019. 4,000 | .........4,000 | ... 3,999 .0 03/18/2028. | 1FE......
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28 .. [ 03/18/2019. | MBS PaydOowN..........coocurvvemriienes | corveereiineeeiesesiseesinns | v 11,533 ...11,529 .0 06/18/2028. | 1FE......
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.... .. | 03/18/2019. .0 10/18/2029. | 1FE......
12563L  AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41.... .. | 03/18/2019. 0 02/18/2041. | 1FE......
12641P CH 5 |CSMC 2009-6R 9A3 SUB SSUP CSTR 4/26/36.. .. | 03/26/2019. .0 04/26/2036. | 1FM.....
12641P  CK 8 |CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36.. .. | 03/26/2019. | Pass-Through Loss......... .0 04/26/2036. | 1FM.....
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 01/26/2019. | Pass-Through Loss......... .0 09/26/2037. | 1FM.....
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.. .. | 03/26/2019. .0 09/26/2037. | 1FM.....
12641Q  AF 9 |CSMC 2009-7R 4A2 SUB CSTR 7/26/37. . | 02/26/2019. 0 07/26/2037. | 1FM.....
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037... .. | 03/26/2019. | Pass-Through Loss......... .0 07/26/2037. | 1FM.....
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36............cccc...... .. [ 01/26/2019. | MBS Paydown............cccovvimnriinnnns | corvevsmeiisnniinnniinneins | cvvennnee 17,615 | 17,615 | 02,632 | 473 | 0| (3,957) | 0 12/26/2036. | 1FM.....
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12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.. .. | 03/26/2019. | Pass-Through Loss. 0 0 (19754) | o0 | e (B0) | 0 60 60 .0 | 12/26/2036. | 1FM.....
12641Q CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36.. .. | 03/26/2019. | MBS Paydown .662 L0 01/26/2036. | 1FM.....
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36. .. | 01/26/2019. | Pass-Through Loss. 0 L0 01/26/2036. | 1FM.....
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37. .. | 03/26/2019. 0 04/26/2037. | 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37........... | .. | 01/26/2019. L0 04/26/2037. | 1FM.....
12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37............ccococce... .. | 03/26/2019. 0 .0 04/26/2037. | 1FM.....
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37......... .. | 03/26/2019. 61,840 .0 03/26/2037. | 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37... .. | 03/26/2019. .110,385 .0 03/26/2037. | 1FM.....
12647TH BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE............ | .. | 03/28/2019. .169,285 .0 12/27/2036. | 1FM.....
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE............ .. | 03/28/2019. 0 12/27/2036. | 1FM.....
126670 CJ 5 |CWL 2005-11 AF4 SEQ 5.21 2/25/2036. < | .. | 03/25/2019. 127,899 112,412 02/25/2036. | 1FM.....
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. .. | 03/25/2019. 134,191 127,370 04/25/2035. | 2FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. .. | 03/25/2019. | Pass-Through Loss. 0 | oo 3,957 | 0 | 0 04/25/2035. | 2FM.....
12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024 woee | - | 03/25/2019. | MBS Paydown 92,764 | ...........92,764 | ........94,155 | ... 93,163 08/25/2024. | 1FM.....
12667F VF 9 [CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34......... .. | 03/25/2019. [ MBS Paydown..........ccccvvvvvernierernnes [ orereernninns 5,357 | vivvrerenn5,357 | i 5,451 | 5,401 10/25/2034. | 1FM.....
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036........ .. [ 02/25/2019. | MBS Paydown..........cc.corvvemrriienes | corveiereeieseeieeeiiseneis | v 12,816 | oo 12,816 | 0 | 0 01/25/2036. | 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036........ .. | 02/25/2019. | Pass-Through Loss. 0 | oo 58,432 | o0 [ 0 01/25/2036. | 1FM.....
12668B YA 5 |CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. .. | 03/25/2019. | MBS Paydown 1,183 | 1,183 | 1,021 | 521 05/25/2036. | 1FM.....
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. .. | 03/25/2019. | Pass-Through Loss......... 0 | oo D75 | e 728 | 0 05/25/2036. | 1FM.....
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36...... .. [ 03/20/2019. | MBS Paydown..........cc.orvuemmmeiinnes | coverieneeieseeiesenisneeis | cveeeneenns 77,020 | ... 77,020 | ..........67,461 | ............... 66,064 04/20/2036. | 1FM.....
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36...... .. | 03/20/2019. | Pass-Through Loss. 0 | e 156 | 0 | 0 04/20/2036. | 1FM.....
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035......... .. | 03/25/2019. | MBS Paydown 2,585 | civeeerrni2,585 | 2,566 | ... 2,034 11/25/2035. | 1FM.....
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035......... .. | 03/25/2019. | Pass-Through Loss. 0 | e 1,515 | 1,519 | 0 11/25/2035. | 1FM.....
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35...... .. | 03/20/2019. | MBS Paydown 7,846 | oo 7,846 | e 7123 | 7,19 12/20/2035. | 1FM.....
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35...... .. | 03/20/2019. 0 | o304 | 276 | 0 12/20/2035. | 1FM.....
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036........ .. | 03/25/2019. L0 01/25/2036.
12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034....... .. | 03/20/2019. L0 09/20/2034.
12669F VH 3 |CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034............ .. | 03/25/2019. .0 05/25/2034.
12669G BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34........ .. | 03/20/2019. .0 11/20/2034.
12669G BZ 3 |CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34......... .. | 03/20/2019. .0 11/20/2034.
12803P AB 4 |CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047.. .. | 02/20/2019. 0 08/20/2047.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28....... .. | 02/20/2019. .0 01/20/2028.
14312) AN 2 |CGMS 2015-5A A2B CLO MEZ SEQ 4.208 01/28....... | .. | 02/20/2019. .0 01/20/2028.
14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.... .. | 03/15/2019. .0 02/15/2046.
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041 .. [ 03/15/2019. | MBS PaydOown..........coocurvverriienes | corveeemeeiseeiinnesiseniinns | eoeneees 130,223 .0 08/15/2041.
14856C AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/204 .. | 03/15/2019. 37,532 0 06/15/2043.
16162W NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35........... | .. | 03/25/2019. | MBS Paydown..........cccourvvemrrinnnes | corveremeiienneiennsinensis | cvieeeenns 60,718 .0 11/25/2035. | 4FM.....
16162W PV 5 |CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36........... .. | 03/25/2019. 4,057 | oo b,057 | 3487 | 2,986 | 0 [ (429) | 0 01/25/2036. | 1FM.....
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16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36... .. | 03/25/2019. | Pass-Through Loss. 0 OO 01/25/2036. | 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .. | 03/25/2019. | MBS Paydown 5,858 L0 11/25/2036. | 1FM.....
16165Y AV 4 |CFLX2007-M1 2F6 NAS SSNR 5.0296 08/37 .. [ 03/25/2019. | MBS Paydown.............covvvvinriiinnns | corvisreisseisnniisnniis | e 152,271 0 08/25/2037. | 1FM.....
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. .. | 03/25/2019. | Pass-Through Loss. 0 0 08/25/2037. | 1FM.....
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043, .. [ 03/20/2019. | MBS Paydown.............coovvvermiiinnns | corvvsmeisseisnniisnsiis | e 171,244 .0 03/20/2043. | 1FE......
17307G  4H 8 | CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036 .. | 03/25/2019. 5,626 .0 03/25/2036. | 1FM.....
17307G  TY 4 |CMLTI 2005-3 24A1 SEQ SNR FLT 08/25/2035.. .. | 03/25/2019. 23,759 .0 08/25/2035. | 1Z........
17307G  TY 4 |CMLTI 2005-3 24A1 SEQ SNR FLT 08/25/2035.. .. | 03/25/2019. | Pass-Through Loss. 0 .0 08/25/2035. | 1Z........
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035. <o | .. | 03/25/2019. | MBS Paydown rreenn [ | 17,203 .0 08/25/2035. | 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.................... .. [ 03/25/2019. | MBS Paydown..........c..coocvvemmerenenes | corvvererenenns 22,678 0 04/25/2036. | 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 .. | 03/25/2019. | Pass-Through Loss. 0 L0 04/25/2036. | 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37.. .. | 03/25/2019. | MBS Paydown 2,368 0 03/25/2037. | 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37.. .. | 03/25/2019. | Pass-Through Loss. 0 ..0 03/25/2037. [ 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37 ... | .. | 03/25/2019. | MBS Paydown 59,806 .0 06/25/2037. | 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37............ .. | 03/25/2019. | Pass-Through LOSS.........ccc.cververens | corverrnrreenne 0 06/25/2037. | 1FM.....
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040. .. | 03/25/2019. L0 10/25/2040. | 1FE......
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027 .. | 03/15/2019. 1,641 .0 03/15/2027. | 1FM.....
21872M  AA 0 |CAFL 2018-2 A ABS SSNR 4.026 11/15/2052 .1 03/15/2019. | MBS Paydown..........co.orvverreeienes | corveieceeieneeisseeiseneens | coeenenes 170,684 .0 11/15/2052. | 1FE......
21872M  AG 7 |CAFL 2018-2 B ABS MEZ 4.559 11/15/2052 e | [ 01/15/2019. 26,001 ..0 11/15/2052. | 1FE......
227170 AE 7 |CRNN 2013-1A AABS 3.08 04/18/2028.............ccc.....c C|03/18/2019. | MBS Paydown...........ccccvveervveeciins [ o 62,500 0 04/18/2028. | 1FE......
23242L  AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.................. .. 1 03/15/2019. | MBS Paydown..........cccovvuriiniineis [ e | v 15,160 L0 07/15/2036. | 1FM.....
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36...... .. | 03/25/2019. 55,531 .0 12/25/2046. | 1FM.....
233046 AD 3 |DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45.. .. | 02/20/2019. 6,250 .0 02/20/2045. | 2FE......
233046 AH 4 |DNKN 2017-1AW A2l ABS SNR 3.35 11/47... woee | | 02/20/2019. 7,500 .0 11/20/2047. | 1FE......
23342K AC 8 |DRB 2017-A A2B ABS SNR 2.85 05/27/2042.............. .. [ 03/25/2019. | MBS Paydown..........cccomevvermmrrenenes | corveereeienns 37,205 0 05/27/2042. | 1FE......
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27..........cccevveennee .. [ 03/25/2019. | MBS Paydown............orvvemrriinnes | coverieneeieneeiesesissnnis | cveeeeieons 16,865 L0 01/25/2027. | 1FM.....
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36....... .. | 03/25/2019. 35,058 L0 12/25/2036. | 1FM.....
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037........ .. [ 03/25/2019. | MBS Paydown..........c.orvwemrriinnes | covveiemeeienesiesesiseeeis | v 88,269 L0 02/25/2037. | 1FM.....
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037........ .. | 03/25/2019. | Pass-Through Loss. 0 L0 02/25/2037. | 1FM.....
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35 .. [ 03/25/2019. | MBS Paydown..........c..coovvvenriiinnes | corvvimeiisseniesnsiisnniis | e 108,302 L0 04/25/2035. | 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.. .. | 03/25/2019. 6,114 0 03/25/2020. | 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 . | 03/25/2019. 6,145 .0 02/25/2036. | 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.... .. | 03/25/2019. 0 . .0 02/25/2036. | 1FM.....
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028 .| C|03/14/2019. 237,669 | ......... 237,669 | .......... 234,773 | oo 235,629 | ..covverirnns 0 .0 07/14/2028. | 1FE......
25755T AG 5 |DPABS 2017-1A A2l ABS SNR 3.082 07/47... .. | 01/25/2019. 22,500 | .covoonnen. 22,500 | .ovrernee. 22,379 | oo 22,401 | oo 0 .0 07/25/2047. | 2FE......
25755T AJ 9 |DPABS 2018-1A A2l ABS SSNR 4.116 07/48.. . 1 01/25/2019. 2,500 2,500 2,500 2,500 0 0 07/25/2048. | 2FE......
25755T AK 6 |DPABS 2018-1A A2l ABS SNR 4.328 07/48... weer | | 01/25/2019. 3,750 | e 3,750 | oo 3,749 | o 3749 | 0 .0 07/25/2048. | 2FE......
26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045.......... .. | 01/20/2019. 7,500 | oo 7,500 | ..ccoovvnnnne 7,553 | oo 7,554 | o (U I (U I 0 07/20/2045. | 2FE......
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26208L AC 2 |HONK2018-1A A2 ABS SNR 4.739 04/20/2048.......... | .. | 01/20/2019. 2,500 | ...... 2,500 2,500 | ........ 2,500 w0 | 0 0 | 2,500 | .ovrenen 0 04/20/2048. | 2FE......
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027................. .. [ 01/15/2019. | MBS Paydown..........coocrvverriinenes | coreeeerevieeeeieneeisenies | e 243,086 w0 0 | 0] 243,086 | e 0 04/15/2027. | 2FE......
26224H AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/27.... .. [ 01/15/2019. | MBS Paydown.............oovvveiiriiinnes | corviisreisseisnnisnniis | o 245,390 .0 04/15/2027. | 2FE......
26829C AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030. .. [ 01/20/2019. 50,000 0 04/22/2030. | 1FE......
268454 AA 8 |EDXSUPPLY CHA SEN SEC NT 3.50 1/15/2019....... o [ 01715/2019. | MALUTIY.......ovvvinicciceriiinis | e | s 1,981,707 .0 01/15/2019. | 1...........
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39. .| C| 03/15/2019. .133,888 w0 ] 2 |0 ] 133,888 | 0 12/15/2039. | 1FE......
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025 .. [ 01/01/2019. w0 0 0 | 15,313 0 10/01/2025. | 1FE......
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025. ..101/01/2019. . .0 L4817 | 0 10/01/2025. | 1FE......
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044 v | 1 03/19/2019. 81,745 | ... .81,745 , .0 . 81,745 | 0 04/19/2044. [ 1FE......
288522 AC 9 |ELLINGTON FINANCIAL 5.25 09/01/2022.................. .. [ 02/13/2019. | EXChANGEA.........vvoorveicriiirriiienes | oo | e 9,968,800 | ... 10,000,000 | ..... 10,000,000 | ......... 10,000,186 | ...cvvvveerce0 [ covivecicracn(B) | o0 | i) | o0 | 10,000,180 | .......... 0 09/01/2022. | 1FE......
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037 .. | 03/25/2019. [ MBS Paydown..........cocrivrerniereinnes [ oreernniesinninennniseerenes | cevnnies 160,663 139,956 | .0 [ (14,276) | ... | el (14,276) | .....0 | e 160,663 | . 0 04/25/2037. [ 1FM.....
317579  AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26 .. | 01/30/2019. 364,557 364,556 | ...ccoocoeenn0 [ v |0 | i 0] 364,557 | 0 07/30/2026. | 1FE......
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036......... | .. | 03/25/2019. 134,883 | .........134,883 | ... 119,241 | ... 125578 | 0 | (507 | 0 [ (B,071) | 0 | e 134,883 | 0 10/25/2036. | 1FM.....
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036................. .. | 03/25/2019. . 124,005 | ... 124,095 | .....115641 | 123157 |0 [ (858) | 0 | i(858) | 0 | 124,095 | 0 07/25/2036. | 1FM.....
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35....... .. | 03/25/2019. [ MBS Paydown..........cocuvvrerierernnes [ oreermniesisnnernsiseeienes | cevneies 180,631 | ..........180,631 | .........153,536 | ............152,677 | cooveivvven0 | 16,470 | o0 [ e 16,470 |0 | e 180,631 | 0 02/25/2035. | 1FM.....
32051G XQ 3 |FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35......... .. | 03/25/2019. 65,267 | ...........65,267 | ..........62,107 | ..cccccc0ei.52,090 | o0 [ ciieicca(834) | a0 | e(834) | 0 | 85,267 | 0 11/25/2035. | 1FM.....
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35......... .. | 03/25/2019. 0 [ 20,989 | i 19,973 |0 [0 | 0 0 | 0 0 |0 | 0 11/25/2035. | 1FM.....
32113) CG 8 |FNLC 2005-4 A4 SEQ SNR FLT 02/25/2036 .. | 03/25/2019. 209,696 193,932 | o0 | eien(9,229) | veinl0 [ iin(9,229) | o0 | 209,696 | ..o 0 02/25/2036. | 1FM.....
34417Q AA 6 |FOCUS 2018-1 A2 ABS SNR 5.184 10/30/2048.......... | .. | 01/30/2019. 7,500 | ... 0,500 | e 7,500 | e 7,500 L0 0 0. 7,500 |......... 0 10/30/2048. | 2FE......
34960Y AC 6 |FCO 2016-7A A1T CLO SSNR FLT 12/15/2028.......... .. [ 02/14/2019. | DIStADULON. ... | oo | s 3,000,000 | ....... 3,000,000 | ...... 2,999,400 | ........... 2,999,581 | ....ococvcnennnd (U I 379 | 0 [ 379 | (U I 2,999,960 | .......... 0 12/15/2028. | 1Z........
350400 AA 9 |FFIN2017-1A A ABS SSNR 3.3 07/15/2033.... .| .. 103/15/2019. | MBS Paydown...........cccovvvvirivciinns | covreninrinniiinnisesiienis | e 192,237 | 000 192,237 | 0000 192,209 | 192214 | 0 | T |0 | ] 0| 192,237 | 0 07/15/2033. | 1FE......
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033... .. | 03/25/2019. 67,031 | .cccoec. 67,031 | 166,319 | oiiiiiinB7,031 | 0 [ 0 | 0 0 0 | 87,031 | 0 04/25/2033. | 1FM.....
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34 v || 03/25/2019. 37,635 | .o 37,635 | 37,635 | 21,05 | 0| 237 |0 237 | 0 | 37,635 | 0 09/25/2034. | 1FM.....
36185M AJ 1 | GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/35.......... .. [ 03/25/2019. | MBS Paydown..........cc.oorvveiniiinnns | corveieneiisneeisssiisssiis | oo 16,014 | ..........16,014 | ... 13507 | oo 13,609 | 0 | 596 | 0 [ 596 |0 | 16,014 [ 0 07/25/2035. | 1FM.....
3622EA AA 8 | GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047........ .. | 03/25/2019. | MBS Paydown............cccccuucvirvcrinns | covierirninns 30,300 | .....eeeee.30,300 | voerienn20,093 | 18,963 | 0 | 893 | 0 893 | 0 30,300 0 03/25/2047. | 1FM.....
362341 7S 2 |GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.... .. [ 03/25/2019. | MBS Paydown..........cc.corvviereiienes | corveiemeeisseeissenissneis | eoeenenes 112,339 L0 02/25/2036. | 4FM.....
362341 7S 2 | GSR2006-1F 4A1 SEQ SNR 5.50 02/25/2036.... .. | 03/25/2019. 0 L0 02/25/2036. | 4FM.....
362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035... .. [ 03/25/2019. | MBS Paydown..........cc.corvvemrrienes | coveriemeeieceeiesesisneeis | v 48,849 L0 06/25/2035. | 1FM.....
36242D BZ 5 |GSR 2004-9 B1 MEZ FLT 08/25/2034 v | .. | 03/25/2019. 21,047 L0 08/25/2034. | 1FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034.................. .. | 03/25/2019. 38,618 L0 12/25/2034. | 1FM.....
36242D UQ 4 |GSR 2005-AR14A1 SEQ SSNR FLT 01/25/2035 .. | 03/25/2019. 8,769 0 01/25/2035. | 1FM.....
36242D VY 6 |GSR 2005-AR14A2 MEZ FLT 01/25/2035................. .. | 03/25/2019. 1,158 L0 01/25/2035. | 1FM.....
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045... .. | 03/10/2019. | MBS Paydown............... 38,740 L0 11/10/2045. | 1FM.....
37045X BB 1 |GEN MOTORS FINL 3.10 01/15/2019 v | .. [ 01/15/2019. | Maturity.... 5,000,000 0 01/15/2019. | 2FE......
38174V AA 9 |GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29......... .. | 03/14/2019. | Distribution e 6,000,000 .0 . 03/08/2029. | 1FE......
38174V AC 5 |GOCAP 2017-34A A2 CLO MEZ FLT 03/08/2029 .. | 03/14/2019. | Distribution.. ,500,000 0 499,045 03/08/2029. | 1FE......
39678W AA 6 |GCSP 2005-1 ASEQ CSTR 9-25-34........cccomvvvirerrrenne .. | 03/25/2019. | MBS Paydown et | e | e 19,925 .0 . ...19,925 09/25/2034. | 1FM.....
40423X AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23.......... .. 1 03/25/2019. | MBS Paydown.............coovvverriiinnns | corvismvissnisnniissniis | e 194,349 | ... 194,349 | .......194,346 | ... 194347 | 0 | 0 | LV [P 0] (U A 194,349 | ... 0 01/25/2023. | 1FE......
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40423X  AC 6 |NZES2018-PLS1B ABS MEZ 3.588 01/25/23.... .. | 03/25/2019. 97,174 0 L9774 | 0 ...579 | 01/25/2023. | 1FE......
40423X  AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23.. .. [ 03/25/2019. | MBS PaydOown..........coocrvverriiienes | coreeoereeieeeeienesiseniis | eoeneeas 837,915 .0 837,915 | ... 0 02/25/2023. | 1FE......
40423X  AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23.... .. [ 03/25/2019. | MBS Paydown..........c..covvvvirriiinnns | corviemeissnisnniisssiis | o 246,446 w0 0 | 0 0 0] 246,446 | 02/25/2023. | 1FE......
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037... .. | 03/25/2019. 6,534 0 09/25/2037. | 3FM.....
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037. .. | 03/25/2019. 8,373 09/25/2037. | 5FM.....
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037. .. | 03/25/2019. 0 | correerienriiecceni2 | o2 | e 0 09/25/2037. | 5FM.....
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034 .. | 03/19/2019. 2,701 | 2701 | 2,689 | 2,680 06/19/2034. | 1FM.....
41161P  FV 0 [HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034 .. | 03/19/2019. 2,287 | coereen2,287 | 2,318 | 2,349 08/19/2034. | 1FM.....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46.. .1 03/19/2019. [ MBS Paydown..........covrvvverierernnes [ ereerrnniesissinerssiseerenes | cernnees 159,087 | ..........159,087 | ........124,742 | .............. 125,209 09/19/2046. | 1FM.....
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46.......... . | 03/19/2019. 0| civeeenn5,321 | e 5118 | 0 09/19/2046. | 1FM.....
41162N  AC 1 |HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47.. .1 03/19/2019. [ MBS Paydown..........covvivrerniereinies [ oveernsinsisnssenssiseerenes | cereneenen 243,792 195,164 01/25/2047. [ 1FM.....
411707 AB 8 |HNGRY 2018-1A A2l ABS 4.25 06/20/2048 .. | 03/20/2019. 8,500 | .ooovrirsnn8,500 | i 8,486 | i 8,487 06/20/2048. | 2FE......
411707 AD 4 |HNGRY 2018-1A A2l ABS 4.959 06/20/2048 .. | 03/20/2019. 5,000 | .o 5,000 | i 5,000 | oo 5,000 06/20/2048. | 2FE......
43133A  AA 5 |HITR2018-1A A1 CDO SSNR FLT 10/10/2038... .. [ 01/10/2019. 290,981 10/10/2038. | 1FE......
43283A  AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028.............. . 1 03/25/2019. 222,000 12/26/2028. | 1FE......
43739E AP 2 |HMBT 2005-1 A1 SEQ SSNR FLT 03/25/2035.... .. | 03/25/2019. ..44,720 03/25/2035. | 1FM.....
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036 .. | 03/25/2019. .115,591 12/25/2036. | 1FM.....
440405 AE 8 |HORZN 2018-1 A ABS SSNR 4.458 12/15/2038.. .. | 03/15/2019. 57,692 12/15/2038. | 1FE......
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035 .. | 03/25/2019. 21,626 04/25/2035. [ 1FM.....
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035............ccocoeeenen. . 1 03/25/2019. | MBS Paydown.............ccocvvmrrvennnes | corvverenenenns 32,574 08/25/2035. | 1FM.....
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035..........ccccooeernnenn . | 03/25/2019. | Pass-Through Loss. 0 | coorereenn2,099 | i 1,046 | 0 08/25/2035. | 1FM.....
45257E  AB 0 |IMSA2006-5 1A1B SEQ SSNR FLT 02/25/2037......... . | 03/25/2019. | MBS Paydown 531,941 | ........531,941 | ........ 461,503 | ............. 467,756 02/25/2037. | 1FM.....
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35... .. | 03/25/2019. | MBS Paydown 51,516 | .. 51,516 | 38,380 | i 38,036 02/25/2035. | 1FM.....
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35... .. | 03/25/2019. | Pass-Through Loss. 0 | oo 5,487 | 0 | e 0 02/25/2035. | 1FM.....
45660L LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35........... . 1 02/25/2019. | Pass-Through LosS............cccouveiiees | covirevirninne 0 | vorerrenn52,464 | e | 06/25/2035. | 1FM.....
45660L LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35........... . | 03/25/2019. | MBS Paydown 27,581 | oo 27,581 | 25,968 | oo 23,144 | L0 06/25/2035. | 1FM.....
45660L LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035......... . | 01/25/2019. | Pass-Through Loss. 0 [ (B | 0 | L0 06/25/2035. | 1FM.....
45660L LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035. .. | 03/25/2019. L0 06/25/2035. | 1FM.....
45660N X9 1 |INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 .. | 03/25/2019. L0 10/25/2034. | 1FM.....
46185) AA 6 |IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037. .. | 03/31/2019. .0 03/27/2037. | 1FE......
46590B AA 2 |JPTEP 2011-1 ASEQ CSTR 06/17/41. .. | 03/17/2019. 0 111,455 06/17/2041. | 1FE......
46619X AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70. .. | 03/15/2019. .0 AT 76 03/17/2070. | 1FE......
466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035........ . 102/25/2019. | Pass-Through LOSS..........cc.uevvevens | corveerereersnernnnenirnnniins | covnevvneniinenen0 [ v 12,1500 | i 11,884 | 0 .0 08/25/2035. | 1FM.....
466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035........ .1 03/25/2019. | MBS Paydown............ccoovvvemveiinnns | corveveririsneiienniisnnins | cviennn 19,400 [ 19,400 | .. 18,963 | 18,849 | .o 0 .0 08/25/2035. | 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. [ 03/25/2019. | MBS Paydown..........ccocvurvvimmrvennnns | corvirereirnnnrrnnniirnennins | evvreeenceenc8,476 | i 8,476 | 8,223 | 4,010 | oo 0 .0 12/25/2035. | 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. . 1 03/25/2019. | Pass-Through LoSs............ccourvciees | corvvvsneiinnriienniiinniins | covnvvinnniinnnn0 [ v (1,480) | 316 | 0 0 0 12/25/2035. | 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. | 03/31/2019. | Book Value Adjustment................... cevnnrennernnsensnesnses | a0 |0 | 0 | 0 0 .0 12/25/2035. | 1FM.....
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 .. [ 03/25/2019. | MBS Paydown............ccouvvmmmviiinnes | corveinnriienniienniisnnins | cveennenn 52,602 | 0000 52,602 | ... 52,573 | 38,320 | ..o 0 .0 03/25/2036. | 1FM.....
46627M CU 9 | JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 .| 03/25/2019. | Pass-Through Loss. O | coveeereeeereeenBd | e B4 | 0 0 .0 03/25/2036. | 1FM.....
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46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. [ 01/28/2019. | Distribution of FUNGS...........c.cccoevers | corvevnmnivnnniienniiinniins | i 3409 |0 |0 0 0 [0 | 0 0 0 [0 | (U I 3,409 | ..ccooe.n. 3,409 05/25/2036. | 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 02/25/2019. | Distribution of Funds... 05/25/2036. | 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 03/26/2019. | Distribution of Funds 05/25/2036. | 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 .. | 03/31/2019. | Book Value Adjustmen 05/25/2036. | 1FM.....
46630) AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049.......... | .. | 03/15/2019. | MBS Paydown............... 01/15/2049. | 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37...... .. | 01/25/2019. | Pass-Through Loss. w0 ] 0 0 [ (0) | 0 0 04/25/2037. | 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37...... .. | 03/25/2019. w0 M40 2114 0 .0 04/25/2037. | 1FM.....
46632T AA 3 | JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37........ .. | 03/27/2019. . 0 4,903 | 0 | 46,502 | 0 .0 07/27/2037. | 1FM.....
46633A AC 9 [JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE...... .. | 03/26/2019. 7,504 | ... ...1,504 .0 O] 7,504 | 0. .0 M 11/26/2036. | 1FM.....
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE........... .. [ 03/26/2019. | MBS PaydOown..........coocruverriienes | corveeereeiereeiesesineneis | eoeeneees 102,270 | .......... 102,270 | 1o 10,330 | o0 | 0 | 0 | (VI T 0 | (U O 0 [ 0 ... 102,270 | ...... 102,270 | ..o 869 | 04/26/2035. | 1FM.....
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE... .. | 03/26/2019. L0 04/26/2035. | 1FM.....
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE... .. | 03/31/2019. L0 04/26/2035. | 1FM.....
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042.... .| 03/127/2019. 282,956 .0 10/27/2042. | 1FE......
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42... weee | | 03/17/2019. 50,546 .0 09/17/2042. | 1FE......
46639A AA 7 |JPTEP 2012-5 A PT 2.50 12/27/2042............coovvvenurnes .. [ 03/27/2019. | MBS Paydown..........cccrmevvermrrernnns | corveererennne 23,515 | corererni23,515 | i 22,575 | 22,643 | 0 | e (214) | 0 12/27/2042. | 1...........
46645A AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE........... | .. | 03/25/2019. 296,798 L0 06/26/2047. | 1FE......
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47........... .. | 03/25/2019. 51,971 .0 06/25/2047. [ 1FM.....
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47. .. | 03/25/2019. | Pass-Through Loss. 0 L0 06/25/2047. | 1FM.....
472321 AA 6 | JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.... ... | .. | 03/26/2019. | MBS Paydown 34,736 L0 10/25/2035. | 1FM.....
472321 AG 3 |JMAC 2008-R2 1A3 MEZ CSTR 10/25/35................... .. | 03/26/2019. | Pass-Through LOSS..........cc.cocuvveeecs | corvvierenenns 0 | v 10,870 | 02,386 | o0 | 0 | (1) e 0 10/25/2035. | 1FM.....
47232C  AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE.. .. [ 03/21/2019. | MBS Paydown.........cceerrvverrrienns | corverneeiinesssssssisnesenns | cveveneenns 46,196 0 06/21/2037. | 1FM.....
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE.. .. | 03/21/2019. | Pass-Through Loss. 0 L0 06/21/2037. | 1FM.....
47232D  AA 0 |JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37.... .. | 03/26/2019. | MBS Paydown 202,244 0 04/26/2037. | 1FM.....
47232D AE 2 |JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37........... | .. | 03/26/2019. | Pass-Through Loss. 0 .0 04/26/2037. | 1FM.....
47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36......... .. | 03/26/2019. | MBS Paydown............ccccuuevurivcriinns | covrerirniens 5,003 | s 5,003 | 5,003 | i ,969 | 0 | (@) | 0 09/26/2036. | 1FM.....
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36... .. | 03/26/2019. | Pass-Through Loss. 0 OO . . 09/26/2036. | 1FM.....
47232D AU 6 |JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36... .. | 03/26/2019. | MBS Paydown L0 . .0 .0 09/26/2036. | 1FM.....
47232D AV 4 |JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .. | 01/26/2019. | Book Value Adjustment w0 ] 0 0 0 | 0 [ (13,743) | ........ (13,743) 09/26/2036. | 1FM.....
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .. | 02/26/2019. | Pass-Through Loss......... w0 i a0 ] (180,094) | 0 | 180,094 | ....... 180,094 09/26/2036. | 1FM.....
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .. | 03/26/2019. | Book Value Adjustment... 0] 0 0 0 |0 [ (13,217)| ........ (13,217) 09/26/2036. | 1FM.....
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .. | 03/26/2019. | Book Value Adjustment 0]. 09/26/2036. | 1FM.....
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .. | 03/26/2019. | MBS Paydown............... L0 09/26/2036. | 1FM.....
47232D AV 4 |JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .. | 03/31/2019. | Book Value Adjustment (01 IO 0 0 L0 09/26/2036. | 1FM.....
47232D  BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36... .. | 03/26/2019. | MBS Paydown............... 3,936 | oo 3,624 | .o 0 0 09/26/2036. | 1FM.....
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36... .. | 03/26/2019. | MBS Paydown A52 | s 0 0 L0 09/26/2036. | 1FM.....
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36... .. | 03/26/2019. | Pass-Through Loss. B4 | 0 0 0 09/26/2036. | 1FM.....
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36 .. [03/21/2019. | MBS Paydown..........cc.ourvvemmrrinnnes | corveremrirnnnernnenirsennins | evvneneen 17,091 | 17,091 | 17,091 | oo 15,548 | ..o 0 0 05/21/2036. | 1FM.....
47232D CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36....... .. | 02/26/2019. | MBS Paydown.............ccoevuimmriiinnnes | comvvvsnriisneiisnniisnnins | e 28,043 | 128,043 | e 24764 | .........ccc.... 24,633 | ...ccooovns 0 0 12/26/2036. | 1FM.....
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47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36....... .. | 03/26/2019. 0 .....(28,578) AT L0 12/26/2036. | 1FM.....
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36....... .. | 03/31/2019. 0 L0 12/26/2036. | 1FM.....
47232D CW 0 |JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47......... .. | 01/26/2019. 15,968 0 04/26/2047. | 1FM.....
47232D CX 8 |JMAC 2009-R5 13A4 SUB SSUP CSTR 4/26/47. .. | 03/26/2019. 12,561 0 04/26/2047. | 1FM.....
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47......... .. | 03/26/2019. | Pass-Through Loss. 19,839 .0 04/26/2047. | 1FM.....
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37......... .. | 03/26/2019. | MBS Paydown .0 06/26/2037. | 1FM.....
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37......... .. | 03/26/2019. | Pass-Through Loss. 0 .0 06/26/2037. | 1FM.....
47232D DE 9 |JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37......... .. | 03/26/2019. | MBS Paydown 8,211 .0 08/26/2037. | 1FM.....
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37......... .. | 02/26/2019. | Pass-Through Loss......... 0 .0 08/26/2037. [ 1FM.....
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35......... .. [ 03/26/2019. | MBS Paydown..........co.corvverrrinenes | coreeeereeieneeieneiissneis | cvieeeeenns 77,186 | oo 77,186 | i 47,365 | 88,735 | 0 [ (3,012) | 0 09/26/2035. | 1FM.....
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35......... .. | 03/26/2019. | MBS Paydown .43 .0 09/26/2035. | 1FM.....
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35......... .. | 03/26/2019. | Pass-Through Loss. 0 0 09/26/2035. | 1FM.....
47232D  FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36....... .. 1 03/26/2019. [ MBS PaydOwn..........ccvveirernricrnnns | roreererisseenssisesnsenenes | conveeeenns 18,143 ..0 12/26/2036. | 1FM.....
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37......... .. | 01/26/2019. 419 .0 06/26/2037. | 1FM.....
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37......... .. | 02/26/2019. 0 | o T3 |14 |0 [0 | 0 | 0 06/26/2037. [ 1FM.....
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE v | .- | 03/26/2019. 63,095 .0 11/26/2037. | 1FM.....
47232V AA 0 [JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37.......... .. 1 03/26/2019. [ MBS PaydOwn..........covvvrrernriernnns | orerererisseenssiisesnninenss | convereenns 16,647 .0 02/26/2037. [ 1FM.....
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37............ | .. | 03/26/2019. | Pass-Through Loss. 0 .0 02/26/2037. | 1FM.....
47232V AF 9 [JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37........... .. 1 03/26/12019. [ MBS PaydOwn..........ccvvvrernrierinnns [ oreererissienssiisessnenenns | convereenns 12,487 ..0 02/26/2037. | 1FM.....
47232V AJ 1 |JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37............ .. | 03/26/2019. | Pass-Through LOSS..........cc.cocuvveeecs | corvvierenenns 0 | coorrreenn5,302 | civiern5,302 | o0 | 0 | i (4) | s 0 02/26/2037. | 1FM.....
47232V AX 0 |JMAC 2009-R4 5A2 SUB SSUP CSTR 09/26/35......... .. | 03/26/2019. | MBS Paydown..........cccvvvuniiiniincis [ e | v 75,542 L0 09/26/2035. | 1FM.....
47232V AZ 5 |JMAC 2009-R4 5A4 SUB SSUP CSTR 09/26/35......... .. | 03/26/2019. | Pass-Through Loss. 0 L0 09/26/2035. | 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.... .. | 03/26/2019. | MBS PaydOown..........cccvvumiiniineis [ e | v 72,562 0 11/26/2036. | 1FM.....
47232V BL 5 |JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36............ | .. | 03/26/2019. | Pass-Through Loss......... 0 216 | 0 LV I 0 .0 11/26/2036. | 1FM.....
47232V BN 1 |JMAC 2009-R4 8A2 SUB SSUP 5.50 11/26/36............ .. | 03/26/2019. | MBS Paydown............ccccuuevurivcriinns | covrerirniens 25,530 25530 | vooovrreerian 25,449 | ..oovverenn (R YA 0 11/26/2036. | 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.... .. | 03/26/2019. | Pass-Through Loss. 0 .0 11/26/2036. | 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37......... | .. | 03/26/2019. | MBS PaydOWN...........ccoverivirrriiins | orereeoeneiinnnsinnneienees | ceeveenees 15,098 .0 11/26/2037. | 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37........ .. | 03/26/2019. | Pass-Through Loss. 0 .0 11/26/2037. | 1FM.....
47232V CB 6 |JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36.......... .. | 03/26/2019. | MBS Paydown..........ccooevuriiniineis [ crvveiieniiesiiseisniissinns | v 14,572 .0 07/26/2036. | 1FM.....
47232V CD 2 |JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36.......... .. | 03/26/2019. | Pass-Through Loss. 0 .0 0 07/26/2036. | 1FM.....
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37... .. | 03/26/2019. 31,989 0 .0 04/26/2037. | 1FM.....
47232V DR 0 [JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36......... | .. | 03/26/2019. 4,249 .0 .0 04/26/2036. | 1FM.....
47232V DU 3 |JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36.......... .. | 03/26/2019. | Pass-Through Loss. .0 0 04/26/2036. | 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36......... .. | 03/26/2019. | MBS Paydown .0 . .0 03/26/2036. | 1FM.....
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36.. .. | 03/26/2019. | Pass-Through Loss......... 0 ] 0 0 | (13,673) | 0 | 13,673 03/26/2036. | 1FM.....
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36.. .| 03/31/2019. | Book Value Adjustmen 0 03/26/2036. | 1FM.....
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37.......... | .. | 03/26/2019. | MBS Paydown............... .0 . . 03/26/2037. | 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.......... .. | 03/26/2019. | Pass-Through LoSs..........c..cccuvveieuns | corvivinnienas 0 ] overreee 5,876 | e 5,710 | o0 [0 | 0 | s (V1 0 | e (U (U I 0 [ (U I [V 0 |03/26/2037. | 1FM.....
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47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37.......... .. | 03/26/2019. | MBS Paydown..........c..oorvvemmiiinnes | corvveneiisneiiensiiisnniis | oo 16,371 16,616 | .ooooovvene. 16,312 | oo 0 w0 i 0 | 18,371 0 04/26/2037. | 1FM.....
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37.......... .. | 03/26/2019. | Pass-Through Loss. 0 w0 [ e (B) [ o0 [0 | 0 04/26/2037. | 1FM.....
47232V EY 4 |JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36.... .. [ 03/26/2019. | MBS Paydown............ccoovvienrveinnnns | convernnniieneiisnsiisnnins | cvvinnnenn 24,462 | i 24,462 | 24,462 | o 24366 | 0 L0 02/26/2036. | 1FM.....
47232V FA 5 |JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36.. .. | 03/26/2019. | Pass-Through Loss. 0 0 02/26/2036. | 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... .. [ 03/26/2019. | MBS Paydown.............ccoovvvenrveiinnns | convevnnnieneiiensiisnnins | evvvnnnneen 1,978 | 1,978 | 1,919 | 1632 | 0 L0 01/26/2036. | 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... .. | 03/26/2019. | Pass-Through Loss. 0 0 |0 [0 0 0 01/26/2036. | 1FM.....
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47.. .. [ 03/26/2019. | MBS Paydown.............cccccuienreeinnnns | conveinmniieneiienniisnnins | cvveenneen29,212 | 000000000029,212 | 1000 12,080 | i 18,786 | e 0 0 (13,621) | 0 | 29,212 | 0 01/26/2047. | 1FM.....
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36.... .. | 03/26/2019. | MBS Paydown..........c.coucvveemevenenes | corverenerreneerennnrnnnins | evvveeneen 17,381 | 17,381 | 115,624 | 13,862 | 0 w0 (1220 | 0 | 17,381 | 0 02/26/2036. | 1FM.....
47232V GG 1 |[JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........... | .. | 03/26/2019. | Pass-Through Loss. (V1 I 2 D ] 2 |0 [l BTT 0 02/26/2036. | 1FM.....
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47........... .. | 03/26/2019. | Pass-Through Loss......... 0 | o0 |0 |0 0 01/26/2047. | 1FM.....
47760Q AA 1 |JIMMY 2017-1A A2l ABS SNR 3.61 07/30/47 .| 01/30/2019. 8,905 0 ] 0 0 8,905 | 0 0 0 07/30/12047. | 2FE......
48244X  AA 0 |KDAC 2017-1A A ABS SSNR 4.212 12/15/2042.. .. | 03/15/2019. 65,654 w0 | e (0) [ 0 | 85,654 | 0 .0 .0 12/15/2042. | 1FE......
49255P  AA 1 |KSTRL 2018-1A A ABS SSNR 4.25 12/15/2038.. .. | 03/15/2019. 38,678 0 27 |0 | 38,678 | 0 .0 .0 12/15/2038. | 1FE......
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29 woer | | 01/25/2019. 7,404 w0 0 0 | 7,404 | . .0 .0 07/25/2029. | 1FE......
49918# AA 2 |KNOPP BIOSCIENCES LLC 5.00 04/01/2019............. .. [ 02/14/2019. | EXChANGEM........cvvvrrvircnrirenriinens | corveiesesiesssseessissnsinns | e 2,576,885 0 | 0 | 0 | 102,347,600 | ..oenn0 | e 229,285 | ....... 229,285 04/01/2019. | 5...........
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042. .. | 03/15/2019. 62,500 0 01/15/2042. | 1FE......
525195 AD 5 |LABMH 2001-B A4 SEQ 5.27 9/15/18 .. | 03/15/2019. 59,449 .0 09/15/2018. | 1FE......
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035 .. | 02/25/2019. | Pass-Through Loss. 0 .0 12/25/2035. | 1FM.....
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035 .. | .| 03/25/2019. | MBS Paydown 34,390 ..0 12/25/2035. | 1FM.....
52521R AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037............ccoovvvernne .. | 02/25/2019. | Pass-Through LOSS..........cccoouvweeees | corvveenenenas 0 0 06/25/2037. | 1FM.....
52521R  AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037 .. | 03/25/2019. | MBS PaydOowN..........cccvvuriineineis [ e | v 15,914 L0 06/25/2037. | 1FM.....
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46... .. | 03/25/2019. 266,442 0. 11/25/2046. | 1FM.....
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037... .. | 02/25/2019. | MBS Paydown 2,337 0 01/25/2037. | 1FM.....
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037... ... | .. | 03/25/2019. | Pass-Through Loss......... 0 0 01/25/2037. | 1FM.....
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034..................... .. [ 02/25/2019. | MBS Paydown..........cccomvvvermmrvenenes | corveereenienns 1,705 0 02/25/2034. | 1FM.....
54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29. .. | 03/22/2019. | MORGAN STANLEY 997,100 0 04/15/2029. | 1FE......
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045... .. [ 03/15/2019. | MBS PaydOowN..........coocurrverrieenes | coreeiereiineeiienssineniions | e 483,477 L0 01/15/2045. | 1FE......
55312T AF 0 |MLCFC 2007-6 AM MEZ 5.526 03/12/2051................. .. [ 03/12/2019. | MBS Paydown..........ccocrveerrriienes | coreeiemeeieceeienneisenses | eoeeneees 170,285 L0 03/12/2051. | 1FM.....
56577A  AJ 1 |MCLO 2014-7A A1R CLO SSNR FLT 10/28/2025....... .. | 03/07/2019. | CANTOR FITZGERALD & CO........ | cocvererveererrierennririenins | v 1,998,000 N 10/28/2025. | 1FE......
576433 GM 2 |MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033.... .. [ 03/25/2019. | MBS Paydown..........cc.omvvemmiiinnes | corvvineiisseisnsiisnnii | oo 42,767 L0 12/25/2033. | 1FM.....
576433 XA 9 |MARM 2005-1 3A1 PT SNR FLT 02/25/2035. . | 03/25/2019. 1,889 0]. 02/25/2035. | 1FM.....
576434 UH 5 | MALT 2004-9 A6 NAS STP 08/25/2034 .. | 03/25/2019. 20,393 L0 08/25/2034. | 1FM.....
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035............ | .. | 03/25/2019. ...79,903 L0 11/25/2035. | 1FM.....
59020U ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035........... .. | 03/25/2019. .106,031 L0 08/25/2035. | 1FM.....
59111R  AA 0 |METAL 2017-1 A ABS SSNR 4.581 10/15/2042.......... .. [ 03/15/2019. | MBS PaydOowN..........coocrvvereriienes | corviirriieeneissesissesinns | cvenenienns 45,497 .0 10/15/2042. | 1FE......
611254 AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23 .. | 03/27/2019. | Paydown..... ,215,252 0 10/30/2023. | 1FE......
61690P AM 3 |MSRR2013-R7 6B MEZ FLT 12/26/2046 RE.............. .. | 03/25/2019. | MBS Paydown reternneeenein [ e | e 473,685 420,486 . .0 12/26/2046. | 1FM.....
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE.............. .. | 03/25/2019. | Pass-Through LoSS..........c..ccouvvviuns | convvvinnienas (V1N I 24,094 21,388 | oo 0 LV I [V I 0 12/26/2046. | 1FM.....
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61748H QJ 3 |MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035.......... .. | 03/25/2019. 24940 | ........24940 | .........23,039 | ......cc........ 24,136 L0 11/25/2035. | 1FM.....
61749L BM 2 | MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36........ .. | 03/25/2019. 1,254 | v 1,254 | 974 | 628 L0 . 06/25/2036. | 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.................. .. | 03/25/2019. 30,952 , L0 ...30,952 10/25/2046. | 1FM.....
61751M AU 8 |MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047. .. | 03/25/2019. .109,453 5,844 0. ..109,453 07/25/2047. | 1FM.....
61758M AA 5 | MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE....... .. | 03/26/2019. 95,064 ...91,300 L0 04/26/2036. | 1FM.....
629400 AA 0 |ERL2015-1A A1 ABS SNR 2.707 2/19/2045... .. | 03/19/2019. .378,986 374,153 .0 02/19/2045. | 1FE......
629400 AD 4 |ERL2016-1A A1 ABS SNR 3.968 3/46. .. | 03/19/2019. .0 03/19/2046. | 1FE......
62946A AC 8 |NPRL 2017-1A A1 ABS SSNR 3.372 10/21/47.... .. | 03/20/2019. .0 10/21/2047. | 1FE......
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028 v | .| 03/15/2019. .0 12/15/2028. | 1FE......
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36........... .. | 03/25/2019. 10/25/2036. | 1FM.....
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36... .. | 03/25/2019. 10/25/2036. | 1FM.....
64829T AA 9 |NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23.... .. | 03/25/2019. ...81,456 05/25/2023. | 1FE......
64829T AB 7 |NZES2018-FNT1B ABS SNR 3.91 05/25/2023.. .. | 03/25/2019. 135,776 05/25/2023. | 1FE......
64829T AH 4 |NZES2018-FNT2 A ABS SSNR 3.79 07/25/54........... |.. | 03/25/2019. 55,862 07/25/2054. | 1FE......
64829T AJ 0 |NZES2018-FNT2 B ABS SNR 4.09 07/25/2054.......... .. | 03/25/2019. 07/25/2054. | 1FE......
65535V  MJ 4 |NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/2035........ .. | 03/25/2019. 07/25/2035. | 1FM.....
65535V NL 8 |NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035........ .. | 03/25/2019. . ..67,443 ...47,986 08/25/2035. | 1FM.....
65536H BW 7 |NHELI2006-FM12A3 SEQ SNR FLT 11/25/35... .. [ 03/25/2019. | MBS Paydown..........ccocorvvemrviienes | coreeiereeiseeeienneisnnies | e 243,834 243,476 11/25/2035. | 1FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 v | .| 03/25/2019. 8,975 03/25/2047. [ 1FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047............cccovveenee .. | 03/25/2019. 03/25/2047. | 1FM.....
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE. .. | 01/26/2019. 12/26/2036. | 1FM.....
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE. .. | 03/26/2019. 12/26/2036. | 1FM.....
67087T DE 8 |OAK2002-A A3 ABS SEQ 6.03 05/15/24 .. | 03/15/2019. ....16,148 05/15/2024. | 5FE......
67103Q AY 3 |OFSBS 2013-5A A2FR CLO MEZ 3.41504/25............ | .. | 01/17/2019. ..449,958 . . 04/17/2025. | 1FE......
67103Q BC 0 |OFSBS 2013-5A A3FR CLO MEZ 4.311 04/25............ o [ 01/17/2019. | MBS Paydown.........cvverervererrinees | corverneeisnessinsssissnsinns | cveeeeenns 76,387 | oo 76,387 | e 76,387 | e 76,215 | 0 [ 8B | (VI UPOUPPPOOOPOORNY: L T VOUPOORL | B ISV 76,387 04/17/2025. | 1FE......
68286# AA 6 |FBIWESTCHESTER CTL A-13.61 07/05/2032.. .. | 03/05/2019. ...70,833 N ...70,833 07/05/2032. | 1...........
68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26 .. | 03/18/2019. . 458,537 P L0 ..458,537 03/18/2026. | 1FE......
68268F AA 8 |OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028........... | .. | 03/18/2019. | MBS Paydown...........ccccouemmvvimmrienn [ covrererieniereneienciiiens | oo 462,927 | .........462,927 | ........ 462,848 | .............. 462,913 | oo (U I 12 | 0 | 462,927 03/20/2028. | 1FE......
72703P AA 1 |PLNT 2018-1A A2l ABS SNR 4.262 09/05/48 .. | 03/05/2019. 2,500 2,500 | ... 2,500 0 we0) | o0 ] .2,500 09/05/2048. | 2FE......
74042D AA 4 |PRETSL 20A A1 CDO SSNR FLT 03/22/2038. .. [ 03/22/2019. | MBS Paydown..........c..oovvvemmieinnes | covvveneiisneiisnsissniis | oo 18,455 .0 L0 ...18,455 03/22/2038. | 1FE......
74042M  AA 4 |PRETSL 22A A1 CDO SSNR FLT 09/22/2036. .. | 03/22/2019. 589,206 .0 0].. ..589,206 09/22/2036. | 1FE......
74332M  AA 3 |PROG 2015-SFR2 A ABS SSNR 2.74 06/32... .. [ 02/12/2019. ..521 0 L0 06/12/2032. | 1FE......
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037. .. [ 03/25/2019. | MBS Paydown..........coocrvvermrriienes | corveiereeienesisnssisnnsinns | cvienienns 74,561 | oo L0 01/25/2037. | 1FM.....
74923G AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037. .. | 03/25/2019. | Pass-Through Loss. 0].. ...1,850 .0 01/25/2037. | 1FM.....
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.. .. [ 03/26/2019. | MBS Paydown..........coocrrverrrienes | corveeemeeiseeeienesiseniins | eoveeeees 136,171 | .. 136,171 .0 01/26/2036. | 1FM.....
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.. .. | 03/26/2019. | Pass-Through Loss. 0 3,591 (01 IO 0 0 0 01/26/2036. | 1FM.....
74929C AB 2 |RBSSP2010-2 1A2 MEZ FLT 10/26/2035 RE. <. | .- | 03/25/2019. | MBS Paydown reternnreenein [ e | e 304,793 | ......... 304,793 | .......... 300,274 | .ooovve 301,294 | .o 0 . .0 10/26/2035. | 2FM.....
74929C AB 2 |RBSSP2010-2 1A2 MEZ FLT 10/26/2035RE............. .. | 03/25/2019. | Pass-Through LoSS..........c..ccouvvviuns | convvvinnienas (VI [ 3,149 3,103 | oo 0 LV I [V I 0 10/26/2035. | 2FM.....
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74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE........... .. | 03/25/2019. 31,574 .0 L0 01/26/2036. | 1FM.....
74932H AC 4 |RBSSP2013-52A1 SEQ SSNR FLT 07/2033 RE....... .. [ 03/27/2019. | MBS Paydown..........coocrvverriienes | coreeiemeviereeienesiseniis | eoeneees 133,020 .0 L0 07/26/2033. | 1FM.....
74958W AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37......... .. | 03/25/2019. | MBS Paydown 8,300 | ...coeccc..8,300 | oo AT | 3,003 | 0 02/25/2037. | 1FM.....
74958W AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37. .. | 03/25/2019. | Pass-Through Loss. 0 0 02/25/2037. | 1FM.....
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36........... .. | 03/25/2019. | MBS Paydown 226,051 | .........226,051 | .........196,061 | ............ 181,122 | ................ L0 07/25/2036. | 1FM.....
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36........... | .. | 03/25/2019. | Pass-Through Loss. 0 | oo 11728 | 0 |0 [0 | L0 07/25/2036. | 1FM.....
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.. .. [ 03/25/2019. | MBS Paydown.............oovvveimmiiinnns | corvisneisseisnniiisssiis | e 711,166 | ........711,166 | .........554,882 | ............570,343 | .0 | e L0 05/25/2036. | 1FM.....
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.. .. | 03/25/2019. | Pass-Through Loss. 0 | corrrererenn(1,022) | 0 | 0 [0 | L0 05/25/2036. | 1FM.....
75156W AD 5 |RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036......... | .. | 03/25/2019. | MBS Paydown rree [ | 316,483 .0 07/25/2036. | 1FM.....
75970 AD 8 |RAMC 2007-1 AF1 SEQ 5.742 4/25/37.........cccocvevvve .. [ 03/25/2019. | MBS Paydown..........c..coocvvemmerenenes | corvvererenenns 1,903 | oo 1,903 | 1,903 | 851 | 0 | 4565 | 0 04/25/2037. | 1FM.....
75970N BE 6 |RAMC 2005-3 AF4 SEQ 5.14 11/25/35 .| .. [ 03/25/2019. | MBS PaydOwn..........ccovvreerimrines | cevirerirnriinnineiienieninns | e 64,301 .0 11/25/2035. | 2FM.....
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36.... .. | 03/25/2019. 20,670 .0 02/25/2036. | 1FM.....
76110V QL 5 |RFMS22004-HS2 Al6 NAS 5.17 6/25/34 .. | 03/25/2019. ..655 ..0 06/25/2034. [ 1FM.....
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35.... <o | .| 03/25/2019. 98,639 | ............98,639 .0 09/25/2035. | 1FM.....
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035......... .. | 03/25/2019. [ MBS Paydown..........cocuvvrerierernnes [ oreermniesisnnernsiseeienes | cevneies 108,775 | .ooove.. 108,775 | ovveerrn 92,175 | 89,654 | 0 | 101 | 0 07/25/2035. [ 1FM.....
761118  BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035......... .. | 03/25/2019. | Pass-Through Loss. 0 L0 07/25/2035. | 1FM.....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035......... .. | 03/25/2019. | MBS Paydown 24,080 .0 08/25/2035. | 1FM.....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035......... | .. | 03/25/2019. | Pass-Through Loss. 0 .0 08/25/2035. | 1FM.....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35 v | . | 03/25/2019. | MBS Paydown 1,064 ..0 10/25/2035. | 1FM.....
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35................cccc.. .. | 03/25/2019. | Pass-Through LOSS..........cc.cocvvveeees | corvvvenenenns 0 | o308 | o282 |0 | 0 | 0| 0 10/25/2035. | 1FM.....
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. [ 03/25/2019. | MBS PaydOowN..........ccucerverrrinnes | corverneeiseessissssissniinns | cveeneenns 17,124 .0 02/25/2036. | 1FM.....
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 03/25/2019. | Pass-Through Loss. 0 .0 02/25/2036. | 1FM.....
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035.. .. | 03/25/2019. 1,792 .0 03/25/2035. | 1FM.....
76112B  HY 9 |RAMP 2005-RS1 Al6 NAS 4.713 1/25/35, woee | | 03/25/2019. 5,267 .0 01/25/2035. | 1FM.....
76112B  JS 0 |RAAC 2005-RP1 M3 MEZ SEQ FLT 07/25/2037......... .. | 03/25/2019. | MBS Paydown...........coovvumriveiirnns | covvevierinniesiissiienis | e 140,152 | ......... 140,152 | ......... 135,597 | 139,382 | o0 | 87 | 0 07/25/2037. | 1FM.....
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035....... .. | 03/18/2019. 96,374 0 05/18/2035. | 1FM.....
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035....... .. | 03/18/2019. 0 L0 05/18/2035. | 1FM.....
77879R  AB 2 |ROTOR 2011-1A A ABS SNR 5.75 06/15/46... .| C|03/15/2019. 630,738 619,777 0 06/15/2046. | 1FE......
784012 AA 4 |SCFET 2017-2A A ABS SNR 3.41 12/20/2023 .. | 03/20/2019. 59,919 59,908 L0 12/20/2023. | 1FE......
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023.. .. | 03/20/2019. .107,066 107,053 (U 01/20/2023. | 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44..... .. | 03/15/2019. .313,053 313,053 0]. 05/16/2044. | 1FE......
78446V AB 5 | SLMA 2012-A A2 ABS 3.83 01/17/2045... .. | 03/15/2019. 262,364 262,364 L0 01/17/2045. | 1FE......
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027. .. | 03/15/2019. 261,482 L0 05/17/2027. | 1FE......
78447R  AD 9 |SLMA 2013-A B ABS 2.50 03/15/2047 .. [ 03/15/2019. | MBS Paydown..........c..ooevvemriiienes | corveieneiienniiensissnii | v 15,802 L0 03/15/2047. | 1FE......
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025. .. | 03/25/2019. 126,047 126,038 .0 08/25/2025. | 1FE......
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25... . | 03/25/2019. .139,392 .139,391 0 12/26/2025. | 1FE......
80306A AA 8 |SAPA2018-1A A ABS SSNR 4.25 03/15/2040. .. | 03/15/2019. .0 03/15/2040. | 1FE......
81378E AA 1 |SABR 2007-BR4 A2A SEQ FLT 05/25/2037................ .. 1 03/25/2019. | MBS Paydown.............cccovwienmieinnns | convevsneiisnnivsnniinneiins | cvveenn 10794 | il AT794 | 11,431 | 10,822 | 0| (3,082) | 0 05/25/2037. | 1FM.....
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81441IN  AC 0 |SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036.. .. | 03/25/2019. | MBS Paydown 397,262 398,282 31 ..397,262 10/25/2036. | 1FM.....
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22 .. [ 03/05/2019. | PAYAOWN..........coorviirrieriiieneiienes | coreeieneiieseeienssiseneins | e 66,840 ...66,840 10/05/2022. | 2FE......
82652K AA 2 |SRFC2017-1A A ABS SNR 2.91 03/20/34 .. | 03/20/2019. 285,095 .0 ..285,095 03/20/2034. | 1FE......
83404) AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/202 .. | 03/25/2019. 126,467 125,933 0. ..126,467 05/25/2026. | 1FE......
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026... .. | 03/25/2019. 167,598 167,589 L0 ..167,598 01/26/2026. | 1FE......
83405Q AA 7 |SCLP 2017-6 A1 ABS SSNR 2.2 11/25/2026 .. | 03/25/2019. 586,916 586,798 0 11/25/2026. | 1FE......
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027 .. | 03/25/2019. 551,723 L0 02/25/2027. | 1FE......
83546D AF 5 |SONIC 2018-1A A2 ABS SNR 4.026 02/20/48. .. | 03/20/2019. 3,750 .0 02/20/2048. | 2FE......
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035 v | . | 01/25/2019. 0 .0 05/25/2035. | 1FM.....
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035.............cccocvuenee .. | 03/25/2019. 25482 | oornn25482 | 13919 | i 7,098 | 0 | 257 | 0 05/25/2035. | 1FM.....
84861C AC 9 [SPMF 2017-1A A ABS SSNR 4.36 12/01/2047.... .. | 03/20/2019. 3,373 . L0 12/20/2047. | 1FE......
85022W AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029.... .. | 03/25/2019. 83,466 | ............83,466 ...83,466 L0 04/25/2029. | 1FE......
85172L AA 4 |SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24.. .1 03/15/2019. [ MBS Paydown..........oocrivveniiernies [ overerrerinsisninernnsseerenns | cvvees 1,006,169 | ....... 1,006,169 ,006,011 .0 11/15/2024. | 1FE......
85172N  AA 0 |SLFT 2016-AA A ABS SSNR 2.9 11/15/2029 ... | .. | 03/15/2019. 2,657,548 | ....... 2,657,548 .0 11/15/2029. | 1FE......
85208H AA 1 |SPRTE 2017-1 A ABS SSNR 4.25 12/15/2037............ .. [ 03/15/2019. | MBS Paydown..........cccvevvermrrerenns | corverreeeenne 38,563 | .oo0rn38,563 | i 38,419 | 38,435 | 0 [ | 0 12/15/2037. | 1FE......
85208N  AA 8 |SPRINT SPECTRUM A-1 3.36 09/20/2021 .. | 03/20/2019. | Sinking Fund Redemption............... | coceeveceerereerenceiienirns | e 312,500 .0 09/20/2021. | 2FE......
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046... .. | 03/20/2019. .0 10/20/2046. | 1FE......
86212V AD 6 |STR2018-1A A1 ABS SSNR 3.96 10/20/2048. .. | 03/20/2019. .0 10/20/2048. | 1FE......
86212V  AE 4 |STR2018-1A A2 ABS SSNR 4.29 10/20/2048. .. | 03/20/2019. ..16,787 ...16,781 ..0 10/20/2048. | 1FE......
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035........ .. [ 03/25/2019. | MBS Paydown..........c.orvverereienes | comveiemeeiseeeienesesnnni | coieneees 161,506 | ..........161,506 | ........141,791 | ... 141,017 | o0 | 010,396 | e 0 11/25/2035. | 1FM.....
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035........ .. | 03/25/2019. | Pass-Through Loss. 0 .0 11/25/2035. | 1FM.....
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35......... .. | 03/25/2019. | MBS Paydown 98,032 .0 07/25/2035. | 1FM.....
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35......... .. | 03/25/2019. | Pass-Through Loss. 0 .0 07/25/2035. | 1FM.....
863579 UU 0 |SARM 2005-154A1 PT SSNR FLT 07/25/2035........... .. [ 03/25/2019. | MBS Paydown..........cc.urvvemriiinnns | corveeeneiisneeiensiisnsiins | oo 49,324 .0 07/25/2035. | 1FM.....
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035........... .. | 03/25/2019. | Pass-Through LOSS..........c..ouevvenees | corvevrrrienne 0 | oo 5,875 | 0 |0 0 | 0 | 0 07/25/2035. | 1FM.....
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. .. | 03/25/2019. | MBS Paydown L0 08/25/2035. | 1FM.....
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. ... |..| 03/25/2019. | Pass-Through Loss. L0 08/25/2035. | 1FM.....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35......... .. | 03/25/2019. | MBS Paydown L0 09/25/2035. | 1FM.....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35......... .. | 03/25/2019. | Pass-Through Loss. L0 09/25/2035. | 1FM.....
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035.......... .. | 03/25/2019. | MBS Paydown L0 10/25/2035. | 1FM.....
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/203 .. | 03/25/2019. | Pass-Through Loss. 0]. 10/25/2035. | 1FM.....
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036. .. | 03/25/2019. L0 06/25/2036. | 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. .. | 03/25/2019. N 08/25/2031. | 1FM.....
86359A MG 5 | SASC 2003-AL1 APO 4/25/31 .. | 03/25/2019. (N 04/25/2031. | 3FE......
86359A WT 6 |SASC 2003-AL2 APO 0.00 01/25/2031 .. | 03/25/2019. L0 01/25/2031. | 4Z........
86359B YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034. .. | 03/25/2019. 0 08/25/2034. | 1FM.....
86934N AA 7 |SCML 2018-SBC7 A ABS SNR 4.72 05/25/2039......... | .. | 03/25/2019. .0 05/25/2039. | 1FE......
87159Q BE 7 |SYMP 2014-14A A3R CLO SSNR 2.98 07/14/26......... .. | 01/14/2019. | MBS Paydown............ccoevvienmveiinnns | convivsneivenniisnniinneins | cveennnn09,435 | 1000.69,435 | .........69,435 | ..............69,428 | ..o [ i (16) | 0 07/14/2026. | 1FE......
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87244B  AA 6 | TGIF 2017-1A A2 ABS SNR 6.202 04/30/2047.... .. | 01/30/2019. | MBS Paydown............... 26,250 OO ...26,250 04/30/2047. | 2FE......
87244B  AA 6 | TGIF 2017-1A A2 ABS SNR 6.202 04/30/2047.... .. [02/12/2019. | CS FIRST BOSTON......ccvvverrrries | corvieremeriecesieseiiseniis | e 1,154,136 L0 ,206,225 04/30/2047. | 2FE......
87266X AA 1 |TRTX2018-FL1 A CLO SSNR FLT 04/15/2035... .. [ 02/15/2019. | MBS Paydown.............ccovvveinrieinnes | corvismeisseisnnisnniis | s 1,424,617 L0 424,617 02/15/2035. | 1FE......
87342R  AB 0 [BELL 2016-1A A2ll ABS SNR 4.377 05/25/46. .. | 02/25/2019. 3,750 0]. 05/25/2046. | 2FE......
87342R  AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046.... .. | 02/25/2019. 5,500 L0 05/25/2046. | 2FE......
87342R AF 1 |BELL 2018-1AW A2W ABS SNR 4.59 11/25/48 .. | 02/25/2019. 5,000 L0 11/25/2048. | 1FE......
874074 AA 5 |TAL 2017-1A A ABS SNR 4.50 04/21/2042 .. | 03/20/2019. 52,591 L0 04/20/2042. | 1FE......
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038.. .. | 03/20/2019. 97,500 L0 02/22/2038. | 1FE......
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038 we | [ 03/20/2019. rreenn [ | 75,000 .0 11/20/2038. | 1FE......
87407P AP 5 | TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39........... .. [ 03/20/2019. | MBS Paydown..........c..coocvvemeevernenes | corveeerenenns 24292 | ooen24292 | 28243 | 28254 | 0 | 3 | (VI PO I IO 05/20/2039. | 1FE......
87407P AR 1 |TAL 2014-3A A ABS SNR 3.27 11/21/2039.. .. 1 03/20/2019. [ MBS PaydOwn..........covienrernrierinins | oreererinsiensnsiisennenenes | convereenns 78,000 ...78,000 11/21/2039. | 1FE......
87612B AR 3 |TARGA RES PRTNRS 4.125 11/15/2019.... ceee [+ [ 0201172019, | Call.eoverrirrircereieeneieeeieesenines | eeereeiseesesisessenienes | s 1,000,000 ,000,000 11/15/2019. | 3FE......
881561 GQ 1 |TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34............. .. | 03/25/2019. | MBS Paydown 264,800 07/25/2034. [ 1FM.....
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38........ .. | 02/25/2019. | Pass-Through Loss. 0 | cveerenrreeerieenn(8) | i | e 01/25/2038. | 1FM.....
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38........ .. | 03/25/2019. 30,222 01/25/2038. [ 1FM.....
88159T AA 8 |TES2017-2A A ABS SSNR 4.12 02/20/2048... .| .. 1 02/20/2019. 25,267 02/20/2048. | 1FE......
88315F AA 9 | TMCL 2017-1A A ABS SNR 3.72 05/20/2042.. . | C|03/20/2019. 24,019 05/20/2042. | 1FE......
885220 KW 2 | TMST 2006-2 A2B SEQ SNR FLT 04/25/2036 .. | 03/25/2019. 83,550 04/25/2036. | 1Z........
886065 AA 9 | TBOLT 2018-A A ABS SSNR 4.147 07/15/2038.......... | .. | 03/15/2019. | MBS PaydOown.........ccccovrrriurerrnrinnes | vorrmerenmnreerssisnenninnnns | conveeenns 17,857 ..17,857 09/15/2038. | 1FE......
88732) AP 3 |TIME WARNER CABLE 8.75 02/14/2019.................... oo [ 0211412019 | MALUTIY. ... | e | coienenes 500,000 | ..........500,000 | .........586,935 | ............. 502,117 02/14/2019. | 2FE......
89412R  AB 1 |TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034.. .. | 01/15/2019. 35,612 07/15/2034. | 1FE......
89656F AA 4 | TRL 2012-1A A1 ABS 2.266 01/15/43 .| -] 03/15/2019. | MBS PaydOWN.............oveuvviiciins | oereeineeieseiisniinnies | ceveennes 588,022 01/15/2043. | 1FE......
89656F AC 0 | TRL2013-1A A ABS SSNR 3.898 07/15/2043 .. | 01/15/2019. 50,185 ...49,790 07/15/2043. | 1FE......
89679H AA 3 |TCF 2017-1A A ABS SNR 3.52 06/20/2042 <o | .. | 03/20/2019. 62,714 .62, ...62,662 06/20/2042. | 1FE......
89690E AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047.......... .. [ 03/15/2019. | MBS PaydOowN.........coverrvererrinnnns | corvereeeeisessinnsinenienns | eoreneees 347,568 | .......... 347,568 | ......... 343,632 | oo 172,274 08/15/2047. | 1FE......
89708B AA 1 |TROPC 2006-5A A1L1 CDO SSNR FLT 07/15/36....... .. | 01/15/2019. 422170 | ... 122,170 | .......... 108,790 | oovoovveen. 105,949 07/15/2036. | 1FE......
898203 AA 2 |TFINS 2017-2A A1 CDO SSNR FLT 09/20/2039......... .. | 03/20/2019. . .266,667 | .......... 266,667 261,333 | ....... 262,102 09/20/2039. | 1FE......
898203 AB 0 |TFINS 2017-2A A2 CDO SSNR 3.58 09/20/39 .. [ 03/20/2019. | MBS Paydown..........cc.corvverreeienes | corveiemeeincerienneesennis | eoeenenes 160,000 09/20/2039. | 1FE......
898205 AA 7 |TFINS 2017-1A A1 CDO SSNR FLT 04/20/2038. .. | 01/20/2019. 32,656 04/20/2038. | 1FE......
898205 AB 5 |TFINS 2017-1A A2 CDO SSNR 4.24 04/20/38. .. [ 01/20/2019. 39,187 .0 04/20/2038. | 1FE......
90352W AA 2 |STEAM 2018-1 A1 ABS 3.783 04/25/48... .. | 03/25/2019. 92,384 0 04/25/2048. | 1FE......
92211M  AC 7 |VDC 2018-1A A2 ABS SNR 4.072 02/16/2043. .. | 03/15/2019. 3,750 .0 02/16/2043. | 1FE......
92257TA  AB 0 |VCC 2018-1 A ABS SSNR 3.59 04/25/2048 .. | 03/25/2019. 254,395 .0 04/25/2048. | 1FE......
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046......... | .. | 03/15/2019. .0 10/15/2046. | 2FE......
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35...... .. | 03/25/2019. .0 10/25/2035. | 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46 .. | 03/25/2019. 0 01/25/2046. | 1FM.....
92935V AE 8 |WFRBS 2011-C3 A3 SEQ 3.998 03/15/44.................. .. | 03/15/2019. .0 03/15/2044. | 1FM.....
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........ .. | 03/25/2019. | MBS Paydown............ccoovvienmiiinnns | comveisneiisnniisnniisnnins | cvveennenn 78,651 | i 78,651 | .ii60,944 | 58,194 | 0 | (9,194) | 05/25/2037. | 1FM.....




61°6030

Statement for March 31, 2019 of the G REAT AM E Rl CAN | N SU 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
11 12 13 14 15
Current
Year's NAIC
Other- Total Designa
Than- Foreign tion and
F Temporar Exchan Foreign Bond Admini-
o y ge Exchang Interest / strative
r Unrealized Current | Impairme Change e Gain Stock Stated | Symbol/
ei Prior Year Valuation Year's nt Total Change in Book/Adjusted | (Loss) | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Shares of Book/Adjusted Increase | (Amortization)| Recogniz| inB.JA.C.V. | B.JA.C.| Carrying Valueat| on Gain (Loss) | (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion ed (11+12-13) V. Disposal Date | Disposal | on Disposal | Disposal | During Year Date (a)
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........ .. | 03/25/2019. | Pass-Through Loss. (01 [ 0 0 OO 05/25/2037. | 1FM.....
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37........ .. [ 03/25/2019. | MBS Paydown..........cc.ouvvvemmerenenns | corvernmeeirenerirenerirneniens | cvreennrn 48,837 | i 48,837 | e 46,246 | ................ 46,644 | ........cccce.... 0 N 04/25/2037. | 1FM.....
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37........ .. | 03/25/2019. | Pass-Through Loss. (01 IO 0 0 L0 04/25/2037. | 1FM.....
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36..... | .. | 03/25/2019. | MBS Paydown . 0 11/25/2036. | 1FM.....
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36..... | .. | 03/25/2019. | Pass-Through Loss. (01 IO 0 0 OO 11/25/2036. | 1FM.....
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36........ .. [ 03/25/2019. | MBS Paydown..........c..oecvvemmevenenes | corverereirenerrenerrnnniens | cvveeneenn21,950 | 021,950 | e 20,744 | .o 20,932 | oo 0 L0 10/25/2036. | 1FM.....
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36........ .. | 03/25/2019. | Pass-Through Loss. 7/ A 0 0 L0 10/25/2036. | 1FM.....
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37........ .. [ 03/25/2019. | MBS Paydown..........c..ouevvemmrvenenes | corvereneirenerrenerrsnniens | cveveeneene 19,103 | 079,103 | i 67,703 | ..ccovvn 65,656 | .....ooccccenent 0 0 07/25/2037. | 1FM.....
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37........ .. | 03/25/2019. | Pass-Through Loss. (11 [PRR 0 0 .0 07/25/2037. [ 1FM.....
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036................ .. [ 03/25/2019. | MBS Paydown..........cc.coocevemmrvenenes | corverererrmnerirenneirnnneens | cevveeneeee AT |17 | 3,490 | 1,606 | 0 [ 141 | 07/25/2036. | 1FM.....
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 .| .. | 03/25/2019. | Pass-Through Loss. 07/25/2036. | 1FM.....
94353W AA 3 |WAAV 2017-1A A ABS SSNR 3.844 11/15/2042......... .. [ 03/15/2019. | MBS Paydown..........coocorvverriiienes | corveiereeieceeienesiseniins | eoeeeenes 141,124 11/15/2042. | 1FE......
94945P AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33... .. | 03/15/2019. 352,026 06/15/2033. | 1FE......
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037........... | .. | 03/25/2019. 90,926 05/25/2037. | 4FM.....
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037........... .. | 03/25/2019. 0 05/25/2037. | 4FM.....
94982A AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034......... .. | 03/25/2019. 2,730 11/25/2034. | 1FM.....
94983G AA 6 |WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.......... .. | 03/25/2019. 86,737 03/25/2036. | 1FM.....
94983G  AA 6 |WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36..........| .. | 03/25/2019. 0 03/25/2036. | 1FM.....
95058X AB 4 |WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45............ | .. | 03/15/2019. 5,000 06/15/2045. | 2FE......
95058X AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45.......... .. | 03/15/2019. 3,125 06/15/2045. | 2FE......
95058X AE 8 |WEN 2018-1A A2ll ABS SNR 3.884 03/15/48.............. .. | 03/15/2019. 5,000 03/15/2048. | 2FE......
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030......... .. | 03/20/2019. 230,947 12/20/2030. | 1FE......
96033L AA 0 |WESTR 2015-2A AABS SEQ SSNR 3.207/28........... .. | 03/20/2019. 380,134 07/20/2028. | 1FE......
96033W AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031......... .. [ 03/20/2019. | MBS Paydown..........cc.urveerniiinnns | corviereiissesiesniisnnies | coienenes 126,511 12/20/2031. | 1FE......
96033W AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031........... .. 1 03/20/2019. | MBS Paydown...........coovvunrireiirens | covrevierinriesiinsiienis | e 189,767 12/20/2031. | 1FE......
97064E AA 6 |WESTF 2018-A A ABS SSNR 4.75 09/15/2043 .. | 03/15/2019. 33,827 09/15/2043. | 1FE......
98944P AB 3 |ZCAP 2018-1 A ABS SSNR 4.605 10/15/38 .. 1 03/15/2019. | MBS Paydown..........cccvruriiniineis [ e, | v 45,000 10/15/2038. | 1FE......
98954R  AH 3 |ZIGG 2014-1A AR CLO SSNR FLT 04/17/2029... .. | 03/14/2019. | CANTOR FITZGERALD & CO........ | ccovevererecerrsrerrinnins | v 1,496,250 04/17/2029. | 1FE......
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039 .. 1 03/15/2019. | MBS Paydown..........ccoevvriiniineis [ e | v 43,867 12/15/2039. | 1FE......
G4301U  AF 1 |HAIL 2017-1 A ABS SSNR 4.00 11/15/37.... .. | 03/15/2019. 58,766 11/15/2037. | 1FE......
G7256K AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42.. . [ 03/15/2019. . .466,780 5,940 | 03/15/2042. | 1FE......
3899999. Total - Bonds - Industrial and MisCEllanous............oovviiiiiiieiniiinisiiniiins e ...115,159,162 |...115,114,072 |... .1,853,173 XXX XXX
Bonds - Bank Loans
00452# AA 7 |ACCOMMODATIONS PLUS L+500 04/30/2024 AR.... |.. [ 03/29/2019. [ PAYJOWN........ccoivumirermrmrmeriericins | corererenssieseesesnessnnees | coreeisseons 2,151 | s 2,151 04/30/2024. | 3FE......
013704 AA 4 |ALCAMI HOLDINGS L+425 07/12/2025 AR................ .. | 03/29/2019. | Paydown 07/12/2025. | 4FE......
02368* AE 2 |AMERICAN ACADEMY TL L+625 12/15/2022 AR .. [ 02/21/2019. | Paydown. 12/15/2022. | 3FE......
03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022............ .. | 03/29/2019. | Paydown | ...5,048 .5,048 05/02/2022. | 3FE......
03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022............ .. | 03/31/2019. | BARCLAYS CAPITAL......ccocvviemvis | comvinmrisnnienniisnniins | e 598,500 | .......... 600,000 593,637 05/02/2022. | 3FE......
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03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022............ | .. | 03/31/2019. | CITIGROUP... .799,000 | ..........800,000 | .........789,573 | ............. 760,800 | ........ 33,421 N ..34,610 05/02/2022. | 3FE......
05365@ AA 4 |AVETTALLC TL L+525 04/10/2024 AR ceee | -+ 03/29/2019. | Paydown..........coovrveeeriireniirenanes » w1752 | e 1752 |l TAT | 967 0 L0 04/10/2024. | 4...........
05400K AE 0 |AVOLON TL B3 1L L+200 01/15/2025............c.ccoornves .. | 03/27/2019. | Paydown .380,639 L0 01/15/2025. | 2FE......
05942# AA 4 |CLINICAL INNOVATIONS L+600 10/17/2023 AR .. | 03/29/2019. | Paydown. 6,612 0 10/17/2023. | 3FE......
059888 ZZ 3 |BAKEMARKHOLDING 2TL L+525 08/14/2023 AR..... .. | 03/29/2019. | Paydown 1,107 L0 08/14/2023. | 3FE......
07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022...........cosvveerrrnnee .. 1 02/01/2019. | Paydown 9,707 L0 12/10/2022. | 4FE......
12702# AA 0 |BAKEMARKHOLDINGS TL L+525 08/17/2023 AR..... .. | 03/29/2019. | Paydown 2,042 0 08/17/2023. | 3FE......
13119D  AF 9 |CALLAWAY GOLF TL B 1L L+450 01/04/2026............ .. | 03/29/2019. | Paydown 1,250 0 01/04/2026. | 3FE......
14886M AM 3 [CHECKOUT HOLDING TL EXIT L+750 02/15/23........ .. | 03/15/2019. | Paydown .0 02/15/2023. | 4Z........
16117L BS 7 |CHARTER COMM OPE TL B 1L L+200 04/30/25........ .. [ 03/29/2019. | PaydOWN..........corveerrirariiranrinenes | cervirereirenenirsnnernnnins | cevveeneeennn 3,024 | 3,024 | 2,979 | 2493 | 0 [ 45 | 0 04/30/2025. | 2FE......
16282F AC 5 |CATALINA MARKETING TL B L+350 04/09/2021....... .. | 02/15/2019. | Exchanged 85,434 L0 04/09/2021. | 6Z........
16282F AG 6 |CATALINA MARKETING NM A L+10. 06/14/2019....... .. | 02/15/2019. | Exchanged 27,795 0 06/14/2019. | 4Z........
16282F AH 4 [CHECKOUT HOLDING ROLL-UP L+550 8/15/23........ .. | 02/15/2019. | Exchanged 57,090 L0 08/15/2023. | 4Z........
16282F AJ 0 |CHECKOUT HOLDING DIP-TL B L+10 6/14/19.......... .. | 02/15/2019. | Exchanged 30,111 0. 06/14/2019. | 4Z........
16384Y AF 4 |CHEMOURS TL B2 L+175 04/03/2025...........ccoccovernes .. [ 03/29/2019. | PaydOWN..........covrverrrinrrirnnrinenns | cevvinnrensennnenninnnni | evveveennernei 020 | iviiiirennd,020 | 3,956 | 3,960 | o0 [ i | 0 04/03/2025. | 2FE......
165555 ZZ 9 |CHESAPEAKE TL L+575 11/07/2023 AR .. | 03/29/2019. | Paydown L0 11/07/2023. | 3FE......
20049%# AA 5 | COMMAND ALKON TL L+500 08/21/2023 AR. ... | .. |03/29/2019. | Paydown .0 08/21/2023. | 3PL......
23361* AA 3 |DRBHOLDINGS TL L+575 10/06/2023 AR................. .. | 03/29/2019. | Paydown 0. 10/03/2023. | 2PL......
23918Y AC 2 |DAVITAHEALTHCARE TL B 1L L+275 06/24/21........ .. | 03/29/2019. | Paydown ..0 06/24/2021. | 2FE......
24360@ AA 0 |DECOPAC INC L+4.25 09/26/2024 AR..........occcnvveern. .. [ 03/29/2019. | PaydOWN..........corvvecrarriranriienns | cererrenerienenrsnnnrsnnnns | eevveeneenn3, 125 | 3,125 | 03,062 | 3,089 | 0 [ 56 | 0 09/26/2024. | 3PL......
24702N  AX 8 |DELL INTL TL A2 L+175 09/07/2021 .. | 03/21/2019. | Paydown 0 09/07/2021. | 2FE....
24702N  AZ 3 |DELL TL B L+200 09/07/2023 ... |..|01/31/2019. | Paydown N 09/07/2023. | 2FE......
25374L  A* 9 |DIFFERENTIAL BRANDS TL L+600 10/01/23 AR....... .. | 03/29/2019. | Paydown 0 10/01/2023. | 4FE......
255333 ZZ 2 |DISCOVERY LIFE SCI TL L+650 03/30/24 AR............ .. | 03/29/2019. | Paydown .0 03/30/2024. | 3FE......
29267Y AK 8 |ENERGIZER TL B L+200 06/30/2022..........c.cccoormvvrenn. .. [01/02/2019. | PaYdOWN..........corvirrirrierrirenns | cevviisneiinsnesisessisnnniis | 095,385 | .........595,385 | L......... 598,362 | ..cvvvvrnn 598,989 | ..cccovivvenn0 [ ieerns(3,605) | v 0 06/30/2022. | 2FE......
295111 ZZ 4 |EPISERVER/GOLDCUP TL L+575 10/09/2024 AR..... .. [ 03/29/2019. | PaydOWN..........vverreanereneirenns | coreerenerieneeieneninnnins | covvneneeen 1,224 | i 1,224 | 1,196 | oo 1,197 L0 10/09/2024. | 3FE......
30282# AA 0 |FWRHOLDING CORP L+600 08/25/2023 AR............. .. | 03/29/2019. | Paydown L0 08/25/2023. | 3PL......
30282# AB 8 |FWR HOLDING CORP DD L+600 08/25/2023 AR....... .. | 03/29/2019. | Paydown L0 08/25/2025. | 3PL......
31528%# AA 2 |FERRARO FINE FOODS L+425 05/09/2024 AR......... .. | 03/29/2019. | Paydown L0 05/09/2024. | 2FE......
315555 ZZ 8 |FERRARO FINE GOODS TL L+425 5/9/2024 AR....... .. | 03/29/2019. | Paydown (U 05/09/2024. | 2FE......
269288 AJ 8 |EW SCRIPPS TL B L+200 10/02/2024.... .. | 03/29/2019. | Paydown. 0 10/02/2024. | 3FE......
32007U BW 8 |FIRST DATA CORP TL 1L L+200 07/10/2022. <o | .| 01/18/2019. | Paydown L0 07/10/2022. | 3FE......
35041@ AA 3 |FOUNDATION RISK TL L+475 11/10/2023 AR........... .. | 03/29/2019. | Paydown L0 11/10/2023. | 2FE......
35041@ AB 1 |FOUNDATION RISK 1L TL L+475 11/10/23 AR.......... .. | 03/29/2019. | Paydown L0 11/10/2023. | 2FE......
35041@ AC 9 |FOUNDATION RISK 1L DD L+475 11/10/23 AR......... .. | 03/29/2019. | Paydown N 11/10/2023. | 2FE......
35921# AA 6 |FRONTLINE TECH L+650 09/15/2023 AR... .. | 03/29/2019. | Paydown..... 0. 09/15/2023. | 3FE......
360666 ZZ 7 |FWR HOLDINGS DDTL L+575 08/21/2023 AR .. | 02/25/2019. | Exchanged L0 08/21/2023. | 3FE......
36850@ AB 9 |GEHL FOODS TL L+500 01/25/2024 AR .. | 02/01/2019. | Paydown L0 01/25/2024. | 3PL......
40406# AD 4 |HAIACQUISITION TL L+500 11/01/2024 AR.. .| 03/29/2019. | Paydown L0 11/01/2024. | 2PL......
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415222 7Z 4 |HARVEY TOOLS DDTL L+475 10/12/2024 AR .. | 03/29/2019. | Paydown B08 | 0 L0 10/12/2024. | 3FE......
41781@ AA 5 |HARVEY TOOLS TL L+475 10/12/2024 AR .. [ 03/29/2019. | PaydOWN...........oorveervieriireniirenns | corvereneirenneirenenissnnins | cevvneneieenn 28487 [ i 2,467 | 2417 | oo 2,423 0 10/12/2024. | 3PL......
41902@ 9 |SIGMA ELECTRIC A-2 L+475 10/31/2023 AR .. [03/29/2019. | Paydown...........ccccoomurviiiriiiinriianns | corvivsneiisneiisneiisnnin | e 12,930 | 1000000012,930 | e 12,670 | oo 12,699 L0 10/31/2023. | 3PL......
44903L AD 1 |HYGIENA TL L+400 04/30/2024 AR.... .. | 03/29/2019. | Paydown. 423 |. 421 0. 04/30/2024. | 3FE......
4525% 7 |IMPACT SALES TL L+650 06/27/2023 MD.. .. [ 03/29/2019. | Paydown...........cccocvvrviiiniiiinriianns | o | e 100,972 | 100 100,972 | 102,751 | oo 102,580 L0 06/27/2023. | 2FE......
46184# AA 5 |INVISION DIV LIBOR+900 6/30/2020. . 10212212019, | PaydOWN...........covveervireniirireiienes | cervireneirenesissnnessenens | c0eenn2, 115,760 | .......2,715,760 | ....... 2,688,603 ..2,696,238 L0 06/30/2020. | 3FE......
463555 ZZ 8 |IRIHOLDINGS 1L TL L+450 11/07/2025 AR... o[+ ] 032972019, | PaydOWN.........cvvvrvirrinrriinniiins | s | e 1,563 | 1,663 | 1,547 0 11/07/2025. | 4FE......
46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022.. . | C| 03/29/2019. | Paydown 2,442 | ... 975 L0 10/30/2022. | 3FE......
46611V AT 2 [JBSUSALUXSATL B 1L L+250 10/30/2022.. ... [C]03/31/2019. | RBC CAPITAL MARKETS.......ccocons | corvermerrnrnerersnisnirnnnns | weeernnnn 992,437 | ... 994,924 | ... 957,117 | e 382,051 .0 10/30/2022. | 3FE......
480150 ZZ 7 |KEY SURGICAL TL L+475 06/01/2023 AR.................. . 103/29/2019. | Paydown............ccoomrveeerviereniiians 348 | ... 348 (U I L 0 06/01/2023. | 2FE......
51783Q AP 3 |LAS VEGAS SANDS TL B 1L L+175 03/27/2025......... . 03/29/2019. | PAYdOWN........covererviirernriieinnineiinns [ evrnnneiiersenennnsneinnes | ovneeenenenny005 | cvvierrnnn 3,005 | oo 2,918 | i 2,455 | i 0 L0 03/27/2025. | 2FE......
57810 AC 2 |AMYNTA AGENCY 1L TL L+400 02/28/2025 AR......... .. | 03/29/2019. | Paydown 0 02/28/2025. | 4FE......
59511F AB 0 |MICRON TECH TL B 1L L+175 04/26/2022 .|..103/29/2019. | Paydown ..0 04/26/2022. | 2FE......
600343 ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR...... | .. | 03/29/2019. | Paydown .0 12/02/2022. | 3FE......
60367* AA 9 |MINISTRY BRANDS DDTL L+500 12/02/2022 AR...... .. [ 03/29/2019. | PaYdOWN.........ooorverrrinrrinrriinnns | cevvinnreiisnnninenninnnnin | evvvneneennnn 2023 | i 2,023 | 2,023 | e 1,943 |58 [ 21 | 0 12/02/2022. | 3PL......
60367* AB 7 |MINISTRY BRANDS TL L+500 12/02/2022 AR........... . 1 03/29/2019. | Paydown L0 12/02/2022. | 3FE......
61506U AB 0 [MONTREIGN CASINO TL B L+825 01/24/2023.......... .| 03/29/2019. | Paydown .0 01/24/2023. | 5FE......
62929%# AA 2 |ACA COMPLIANCE TL L+550 02/01/2023 AR ... | .- | 03/29/2019. | Paydown 0. 02/01/2023. | 5...........
62929# AB 0 |ACA COMPLIANCE DDTL L+550 02/01/2023 AR....... | .. | 03/29/2019. | Paydown ..0 02/01/2023. | 3FE......
62937N AW 7 |NRG ENERGY TL B L+225 06/30/2023............coevernvc. . 103/29/2019. | PaydOWN..........corvvcrearriianriienes | cereireneirennisennisnnies | eevveeneenn:D,094 [ 5,094 | 5,085 | 5,044 | 0 [ 3 0 06/30/2023. | 2FE......
62976# AA 4 |NSMINSURANCE TL L+450 05/04/2024 AR.............. . 1 03/29/2019. | Paydown L0 05/04/2024. | 2FE......
62976# AB 2 |NSMINSURANCE DDTL L+450 05/04/2024 AR......... . 1 03/29/2019. | Paydown L0 05/04/2024. | 2FE......
650777 ZZ 1 |NMC SKINCARE TL L+475 10/31/2024 AR................. . 1 03/29/2019. | Paydown 0 10/31/2024. | 2FE......
660777 ZZ 9 |NSMINSURANCE 1A TL L+450 05/11/2024 AR......... . 1 03/29/2019. | Paydown .0 05/11/2024. | 2FE......
661222 ZZ 5 |NSM SUB HOLDINGS DDTL L+450 10/03/22 AR....... . 103/29/2019. | PaYdOWN..........oomvirrrirnrrinrriinnes | cervirnnsiiensninenninnniins | covrvinnneinenndd [ evvvrenniinnenenndd |39 |24 |0 [0 [ 0 10/03/2022. | 3FE......
661555 ZZ 8 |NSM SUB HOLDINGS TL L+450 10/03/2022 AR. .. | 03/29/2019. | Paydown L0 10/03/2022. | 3FE......
69398* AA 3 |PDIHOLDINGS TL L+475 08/25/2023 AR .. | 03/19/2019. | Private Placement... 1,391,669 | ....... 1,391,669 | ... 1,387,507 | ........... 1,383,379 L0 ,388,134 08/25/2023. | 3FE......
69398* AB 1 |PDIHOLDINGS DDTL L+475 08/25/2023 AR.. .. | 03/19/2019. | Private Placement... 247121 | 247121 | oo 245268 | ... 245,278 L0 ..245,433 08/25/2023. | 3FE......
69406* AB 1 |PHNTM HOLDINGS L+525 06/18/2020 AR. ceee |+ [ 03/29/2019. | PaYAOWN.........covierrirrireniienes | cereiireneiiisesiisnnsineniis | cereinenneenenn 9100 i 910 L0 ..910 06/18/2020. | 3FE......
702444 7Z 6 |PATHWAY VET 1L TL L+450 12/21/2024 AR.............. . | 03/29/2019. | Paydown e 2,774 0 49 |0 2,774 12/21/2024. | 3FE......
70807# AA 2 |PENNANT PARK SENIOR SECR RL L+225 05/23...... | .. | 03/05/2019. | Paydown. wer 1,174,603 1,174,603 ..1,152,337 0].. ,174,603 05/02/2023. | 1FE......
71639% AA 4 |PETIQTL L+525 01/16/2023 AR.......oooevvvvnrricrrnnas . 101/02/2019. | Paydown [ [ 1,567 L0 01/16/2023. | 2PL......
720555 ZZ 7 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD..... .. | 01/02/2019. | Paydown 5,641 .0 07/31/2022. | 3FE......
745555 ZZ 8 |PYRAMID MGMT TL L+675 07/15/2021 AR........cccovn.. . 1 03/29/2019. | Paydown .0 07/15/2021. | 2FE......
745777 ZZ 8 |PYRAMID MGMT DDTL L+675 07/15/2021 AR........... .1 03/29/2019. | Paydown .0 07/15/2021. | 2FE......
750222 ZZ 7 |REVINT INTERMED DDTL L+450 12/13/2023 Al .. | 03/29/2019. | Paydown. 0 12/13/2023. | 1FE......
750555 ZZ 0 |REVINT INTERMED TL L+400 12/13/2023 AR........... .1 03/29/2019. | Paydown .0 12/13/2023. | 1FE......
74966U AP 5 |ROYALTY PHARMA TL B6 1L L+200 04/17/2023....... .1 03/29/2019. | Paydown...........cccoovvrvvirriiinniians 0 04/17/2023. | 2FE......
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760333 ZZ 0 |RIALTO MGMT GROUP L+450 11/20/2024 AR... .. | 03/29/2019. | Paydown L0 11/20/2024.
78249 AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023............ | .. | 03/29/2019. | Paydown 0 04/14/2023.
78411E AC 2 |SPECIALTYCARE INC TL 1L L+425 09/05/23AR........ .. 101/02/2019. | Paydown 0 09/05/2023.
81683U AN 7 |SEMINOLE TRIBE TL B 1L L+175 07/06/2024.... .. | 03/29/2019. | Paydown. 0 07/06/2024.
817555 ZZ 1 |SFEINTERMEDIATE TL L+475 07/31/2024 AR.. .. | 03/29/2019. | Paydown L0 07/31/2024.
818999 ZZ 0 |SECURAMERICA 1L TL L+675 12/21/2023 AR .. | 03/29/2019. | Paydown 0 12/21/2023.
825333 ZZ 3 |SUNKROCKA-1L+47510/31/2023 AR .| .. | 03/29/2019. | Paydown L0 10/31/2023.
841222 ZZ 8 |SPECTRAFINANCE L+450 04/02/2023 AR.... .. | 03/29/2019. | Paydown 0 04/02/2023.
84650H AC 3 |SPAREFOOT TL L+425 04/06/2023 AR v | .| 03/29/2019. | Paydown .0 04/06/2023.
84650H AD 1 |SPAREFOOT 1L TL L+425 04/13/2024 AR................. .. [03/29/2019. | PaydOWN..........ccrveeriirariireneiienes | cervirerernsnenirsnnnisnneins | cervennneenenn 103 | 103 | 101 | 101 |0 [ | 04/13/2024.
850777 ZZ 9 |SUNSHINE SUB TL L+475 05/18/2023 AR .. | 03/29/2019. | Paydown 05/18/2023.
866100 ZZ 6 |SUMMIT COMPANIES L+625 09/01/2022 MD v | .- | 03/29/2019. | Paydown 09/01/2022.
866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD...... .. | 03/29/2019. | Paydown 09/01/2022.
870222 ZZ 2 |TERSERADDTL L+525 03/30/2023 AR.........ccconsvrerne. .. | 03/29/2019. | Paydown 03/30/2023.
87239P AD 6 |VISTRA OPERATION TL B1 1L L+200 08/04/23......... .. | 03/29/2019. [ Paydown..........ccoevvvvveererineeeiriinns 08/04/2023.
875666 ZZ 5 | THE DWYER GROUP TL L+550 05/21/2024 AR......... .. | 03/29/2019. | Paydown 05/21/2024.
875888 ZZ 5 |THE DWYER GROUP DDTL L+550 05/21/2024 AR.... | .. | 03/29/2019. | Paydown 05/21/2024.
88233F AK 6 |VISTRA OPERATION TL B3 1L L+200 12/01/25......... .. | 03/29/2019. | Paydown 2475 | oo 2,479 12/01/2025.
88084@ AB 8 | TERSERA TL L+52503/30/2023 AR..........corvvurernrines .. | 03/29/2019. | Paydown A35 | e 135 03/30/2023.
88084@ AC 6 |TERSERAZ2L TL L+52503/30/2023 AR.........cccouvvvenes .. [ 03/29/2019. | Paydown............ccoourveeirriiriiins A29 | 129 03/30/2023.
890555 ZZ 1 | TOUCHSTONE TL L+475 11/15/2025 AR .. [ 03/29/2019. | PaydOwn...........cvvevmrrernrriiriiirs cevvmneeenennnnnnnnnn | e 1,280 | 1,244 ] 1213 | 11/15/2025.
89705D AD 4 |TRONOX FINANCE TL B 1L L+300 09/22/2024.......... | .. | 03/14/2019. | BNP PARIBAS 259,856 257,907 | ..... 251,967 09/22/2024.
89705D AD 4 |TRONOX FINANCE TL B 1L L+300 09/22/2024.......... .. [ 03/29/2019. | PaydOwn...........covevrvernrriiriiis . ..18,511 ...18,372 17,949 09/22/2024.
89705D AE 2 | TRONOX BLOCKED TL B 1L L+300 09/22/2024......... .. | 03/14/2019. | BNP PARIBAS 120,321 119,419 116,668 09/22/2024.
89705D AE 2 |TRONOX BLOCKED TL B 1L L+300 09/22/2024......... .. 1 03/29/2019. | Paydown..........cccovvvvivvnrinrinnicnns | e | cvvnrinnieennn309 [ i 308 | 302 | 295 | T | i | 0 09/22/2024.
899444 7ZZ 9 | TUBIDCO 1L TL L+400 10/01/2023 AR .. | 03/29/2019. | Paydown L0 10/01/2023.
903555 ZZ 6 |UROLOGY MGMT TL L+500 08/31/2024 AR... .| .. | 03/29/2019. | Paydown L0 08/31/2024.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025 .. | 02/15/2019. | Sinking Fund Redemption 24,919 L0 08/15/2025.
90932R AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024 .. [ 03/29/2019. | Paydown...........cccoomrveenrriiariiins . L0 04/01/2024.
91136E  AJ 4 |UNITED RENTAL TL B 1L L+175 10/31/2025 .. | 03/29/2019. | Paydown (U 10/31/2025.
91359H AP 3 |UNIVERSAL HEALTH TL B L+175 10/26/2025. .. | 03/29/2019. | Paydown. 0 10/26/2025.
91830@ AD 5 |VLSBUYER TL L+600 10/17/2023 AR .. 101/02/2019. | Paydown L0 10/17/2023. | 4...........
91830@ AF 0 VLS BUYER DDTL L+600 10/17/2023 AR .. | 03/29/2019. | Paydown L0 10/17/2023. | 4...........
91839* AA 4 | VPROP OPERATING TL L+950 08/01/2021 AR.......... | .. | 03/01/2019. | Paydown L0 08/01/2021. | 2FE......
928432 A* 4 |VISUAL EDGE TECHNOLOGY L+575 08/31/23 AR.... | .. | 03/29/2019. | Paydown L0 08/31/2023. | 3PL......
928432 A@ 2 |VISUAL EDGE TECH DD L+575 08/31/2023 AR. .. | 03/29/2019. | Paydown. 0 08/31/2023. | 3PL......
92840@ AC 3 |VISTAPHARM TL L+600 12/21/2021 AR......oovvvvreenn. .. | 03/29/2019. | Paydown 0 12/21/2021. | 2FE......
98158%# AB 6 | WORLDWIDE FACILITIES L+425 04/26/2024 AR....... .. 1 03/29/2019. | PaydOwN...........cocvvvnrriiinriiinniiinns | covviisreiisneiisnniisnniens | cevvennnneennn 83 | 483 | 889 | 859 | 0 | | 0 04/26/2024. | 3PL......
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1 2 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 18 19 20 21 22
11 13 15
Current
Year's NAIC
Other- Total Designa
Than- Foreign tion and
F Temporar Exchan Bond Admini-
o y ge Interest / strative
r Unrealized Impairme Change Stock Stated | Symbol/
i Prior Year Valuation nt in Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Shares of Book/Adjusted Increase Recogniz B./A.C. Gain (Loss) | (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Carrying Value | (Decrease) ed V. on Disposal | Disposal | During Year Date (a)
98158# AC 4 |WORLDWIDE FACILITIES DD L+425 04/26/24AR...... .. 1 03/29/2019. | PaYdOWN.........ovrvrierririnerienines | cevrerieeesneinnsnneninenens | cvvvernennnee 11 | s 111 A1 11 OO 04/26/2024. | 3PL......
982154 AA 9 |WRENCH GROUP TL L+450 12/15/2024 AR.............. .+ 1 03/29/2019. | PAYAOWN........oouvvvrirrrieirnerinrines | eevrneeiesiseessseissnsenens | cnnernenennnnn 528 | e 528 520 | e 520 L0 12/15/2024. | 2PL......
982154 AB 7 |WRENCH GROUP DDTL L+450 12/15/2024 AR......... .. 1 03/29/2019. | PaYdOWN.........oovvvrrvriririnriiceniines | ervverierissensninsnenis | cvveinerennnn209 | e 205 203 | . 203 L0 12/15/2024. | 2PL......
958100 AQ 4 |WESTERN DIGITAL TL A1 L+150 02/27/2023.... .. | 03/29/2019. | Paydown. ...5,096 4,968 | ..o 0 0]. 02/27/2023. | 2FE......
958100 AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023............ | .. | 03/29/2019. | Paydown e | 2,267 2,222 | i 0 OO 04/29/2023. | 2FE......
BL2625 18 6 |ENERGIZER HOLDINGS TL B L+225 01/02/2026....... .| 01/01/2019. | JP MORGAN SECURITIES INC (01 IO 0 L0 01/02/2026. | 3FE......
L2968E AB 8 |ENDO INTL B 1L L+425 04/12/2024..........ccccovvevirins .. 1 03/29/2019. | Paydown..........ccovvvviiniririniiiniis . . 2,985 | ......... 2,835 L0 . .0 . 04/12/2024. | 4FE......
8299999. Total - Bonds - Bank Loans.. . 10,107,054 | ..... 10,542,090 | ..... 10,349,729 | .......... 9,098,110 .0 [ 105,699 | ... [ ... 10,071,056 | 0 [ e 35998 | ........ 35998 | ... 147,026 XXX XXX
8399997. Total - Bonds - Part 4........coocvviiiniiiniiiccins ....170,459,342 |...171,342,964 |....171,303,890 | ....... 165,123,891 .0 [ .1,551,885 |..... 1,551,885 | ..2,613,540 XXX XXX
8399999. TOtAl = BONAS. oo s ....170,459,342 |...171,342,964 |...171,303,890 | ....... 165,123,891 0 ..1,551,885 | ..... 1,551,885 | ..2,613,540 XXX XXX
Preferred Stocks - Industrial and Miscell
045488 ZZ 9 |ASSURERX HEALTH INC 8.00% D.....ovvvvncermririrnnns .. | 02/13/2019. | Distribution of FUNS............ccocvevee | coorereeneeeneessiseseencens | eeveinnes 377,541 | o 0.00 XXX P4ZA....
722470 ZZ 7 |PINE BROOK PD CAYMAN /PINE BROOK 7%.......... .. 101/10/2019. | Partial Call.......c.covvrvrrrrirnrsrreries LA3421 | 0.00 XXX P2FEU.
8499999, Total - Preferred Stocks - Industrial and Miscellaneous.................cccocoecvivcics v 420,962 XXX 43421 | 43421 |0 |0 0 00 43421 L0 377,541 | ......377,541 XXX XXX
8999997. Total - Preferred SIOCKS = PAIT 4...........c.oovviveieieiiieice e seie evetissiessisse st sttt ses s sasssassessssessessesssssnsensensesenns | oeressensd 420,962 XXX | 43421 | 43421 | 0 0 0 0 [0 43,421 L0 377,541 | ... 377,541 | ............ 901 XXX XXX
8999999. TOtal = PrEfEITEA SHOCKS. ... treesreu sttt ek s sttt | enerina 420,962 XXX | 3421 | 43421 | 0 0 0 0 [0 43421 [0 ] 377,541 | ... 377,541 | oo 901 XXX XXX
Common Stocks - Industrial and Miscellaneous
001747 AE 4 |AMMC CLO 2012-11A SUB 0 10/30/23... .. | 01/31/2019. | Distribution of Funds... ...146 XXX .0 .0 XXX
00176K AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27... «.. | . | 01/31/2019. | Distribution of Funds... 7,454 XXX XXX U....
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE................ .. 1 03/13/2019. | Exchanged..........coccvvenrervnerverinee | wervernnnnnn6,000.000 | ..o 143,507 XXX XXX [V
18885T 30 6 |CLIPPERREALTYINC .| 03/01/2019. | FRIEDMAN BILLINGS RAMSEY.... | ..............72,400.000 | .......... 956,392 XXX | 977,400 XXX L.
288522 30 3 |ELLINGTON FINANCIAL LLC. .. | 03/04/2019. | MEFGET........cvvrvererrrrirerierreerirerens | verene.560,238.000 | ... 8,608,860 XXX | e 9,886,868 XXX L.
28852N 10 9 |ELLINGTON FINANCIAL INC.. .. | 03/15/2019. | ISI GROUP 17,672 XXX ....15,632 XXX L.
28852N 10 9 |ELLINGTON FINANCIAL INC.. .. | 03/18/2019. | ISI GROUP .133,657 XXX reennnnn 118,425 XXX L.
28852N 10 9 |ELLINGTON FINANCIAL INC .. 103/19/2019. | ISI GROUP.........covocvvivcrirrirerireii | 23,000,000 | ... 408,270 XXX | 363,170 XXX [
28852N 10 9 |ELLINGTON FINANCIAL INC.. .. | 03/20/2019. | ISI GROUP .265,696 XXX 236,850 XXX L.
28852N 10 9 |ELLINGTON FINANCIAL INC.. .. | 03/21/2019. | CORNERSTONE MACRO.. .268,272 XXX 236,850 XXX L.
28852N 10 9 |ELLINGTON FINANCIAL INC.. .. | 03/26/2019. | STRATEGAS RESEARCH .215,568 XXX XXX L.
28852N 10 9 |ELLINGTON FINANCIAL INC.. .. | 03/27/2019. | STRATEGAS RESEARCH .214,803 XXX XXX L.
28852N 10 9 |ELLINGTON FINANCIAL INC.. .. | 03/29/2019. | STRATEGAS RESEARCH.. .118,449 XXX XXX L.
30034T 10 3 |EVERIHOLDINGS INC... .. | 03/13/2019. | STIFEL NICOLAUS. .531,611 XXX ] 322,021 | 257,500 | 112,960 | 0 | 0] 12,960 |0 322,021 |0 209,590 | ...... 209,590 XXX L
30034T 10 3 |EVERIHOLDINGS INC... .. | 03/22/2019. | CORNERSTONE MACRO.. .586,444 XXX cereennn306,120 | i 128,750 | 0 | 0 | 0 [0 0 ] 306,120 | 0| 280,324 | ....... 280,324 XXX L.
30034T 10 3 |EVERIHOLDINGS INC .. | 03/25/2019. | CORNERSTONE MACRO.. .250,827 XXX | s 126,745 | oo 0 0 | o0 |0 | 0 0 | 126,745 | 0 | e 124,082 | ....... 124,082 XXX L.
48251W 10 4 |KKR & COINC CLASSA.... .. | 03/19/2019. | ISI GROUP 484,870 XXX 399,355 | ... 392,600 | ..... (107,400) | ....ovvvivereren0 | o0 | iennen(107,400) | .........0 | .. 285,200 | o0 [ e 199,670 | ....... 199,670 XXX L.
629377 50 8 |NRGENERGY INC.... .. | 01/25/2019. | ISI GROUP 141,418 XXX 135,590 | ....... (84,744) | o0 | iiienl0 | (84,744) | 0 | . 50,846 | 0 | e 90,572 | ... 90,572 XXX L.
674001 20 1 |OAKTREE CAPITAL GROUP LLC .. | 03/13/2019. | ISI GROUP .979,013 XXX .795,000 ..74,593 0 09,420 XXX L
811054 40 2 |EW SCRIPPS CO/THE-A «... | .| 03/12/2019. | WOLFE RESEARCH... .232,256 XXX 157,300 | c.ouee. (5,668) 0 . 80,624 . XXX L.
816120 30 7 |SELECT INTERIOR CONCEPTSINC CL A.........ccccuu. .| 03/11/2019. | FRIEDMAN BILLINGS RAMSEY.... | ..............16,667.000 | .......... 226,135 XXX ] 199,468 | e 125,336 | ........ T4132 | o0 | 0 | v 74,132 | 0 26,667 | ..coovirine 0 XXX U
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816120 30 7 |SELECT INTERIOR CONCEPTSINC CL A........cccceuu. .. | 03/12/2019. | FRIEDMAN BILLINGS RAMSEY.... | ..............30,000.000 | .......... 409,612 XXX 360,000 | ..... 225,600 | ......134,400 | .....cccovrrnnec [V I (V1N I 134,400 | ......... 0 .ennn360,000 | ... 0| . 49,612 XXX [V
816120 30 7 |SELECT INTERIOR CONCEPTS INC CLA... .| 03/13/2019. | FRIEDMAN BILLINGS RAMSEY.... ...290,098 XXX ..250,476 | ... 156,965 | ... 93511 | o0 | 0 [ 93511 |0 | 250,476 | 0 [ e 39,622 XXX
816120 30 7 |SELECT INTERIOR CONCEPTS INC CLA... . |.. 1 03/15/2019. | FRIEDMAN BILLINGS RAMSEY.... v 178,240 XXX v 159,600 | .............100,016 | .......59,584 | ...cccccveninl0 | riviin0 | e 59,584 | i . XXX
816120 30 7 |SELECT INTERIOR CONCEPTSINC CLA..........c...c. .. | 03/18/2019. | FRIEDMAN BILLINGS RAMSEY.... | ..............19,900.000 | .......... 264,957 XXX | 238,800 | .............149,648 | .......89,152 | .ccovivvriiennn0 | o0 [ eiinn89,152 | 10 | 238,800 | e (V] I 26,157 | ... 26,157 | oo 0 XXX [V
816120 30 7 |SELECT INTERIOR CONCEPTSINC CL A.........ccocuu. .. | 03/19/2019. | FRIEDMAN BILLINGS RAMSEY.... ...201,554 XXX 182,532 | i 114,387 | 68,145 | 0 | 0 [ 68,145 | 0 ] 182,532 | 0 [ e 19,022 XXX u...
86765K 10 9 |SUNOCOLP VE... . .. | 02/07/2019. | VE CAPITAL TRANSACTION XXX | e 76,807 | 81,570 | o (4,763) | 0 | 0 e (4,763) | 0 | i 76,807 | 0 | e 10,192 XXX L.
89376V 10 0 | TRANSMONTAIGNE PARTNERS LP VE... .. | 02/27/2019. | Exchanged XXX ] 10,774 | 121,740 | (10,966) [ 0 | 0 [ (10,966) | 0 | e 110,774 | 0 | 12,226 XXX u...
90130A 10 1 |TWENTY-FIRST CENTURY FOX-A. .. | 01/25/2019. | STRATEGAS RESEARCH. ..50,000.000 XXX ..1,259,478 XXX L
958254 10 4 |WESTERN GAS PARTNERS LP VE... . 02/28/2019. | Exchanged..........ccoovvvervvrvernvevirens [ oves 6,000.000 XXX | 272,317 | 263,380 | 18,937 | iinnl0 | 018,937 | 0] 272,317 |0 ] 33,842 XXX U...
983555 ZZ 9 | XCEL BRANDS WTS $0.01 09/28/2018.. .| 01/01/2019. | Dissolution... 109,328.000 XXX ....(294,092) XXX |A..
G491BT 10 8 |INVESCOLTD..... . | D[ 03/19/2019. | ISI GROUP.. 100,000.000 XXX ...(131,576) ..30,000 XXX L.
9099999. Total - Common Stocks - Industrial and Miscellangous...........ccocvvvirrininiines cevrinnens XXX (463,104) .2,679,137 |....2,679,137 | ..... 296,746 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
G4794# 10 1 |INSURANCE (GB) LIMITED.... .. | 03/31/2019. | Dividend to AFG.. 17,714,285.000 XXX 0 ..2,052,395 0 XXX Ko
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates eeeereieet oottt naanarna XXX .0 . ..2,052,395 . .0 XXX XXX
9799997. Total - Common Stocks - Part 4. XXX | 23,185,582 | ......... 19,680,831 ) .0 .(463,104) | ......... 0 4,731,532 |....4,731,532 | ..... 296,746 XXX XXX
9799999. Total - Common Stocks... . 5,863,273 XXX .....23,185,582 ..19,680,831 ) 0 .(463,104) | . .4731,532 |....4,731532 | ..... 296,746 XXX XXX
9899999. Total - Preferred and Common Stocks 26,284,236 XXX | . 23,229,003 | ......... 19,724,252 )] e L0 .(463,104) | ......... 0 .0 |..5,109,073 |....5,109,073 | ..... 297,647 XXX XXX
9999999, Total - Bonds, Preferred and COMMON STOCKS. ...........vvuiiriireriiiiiiriieiiniiies v ess s essssesessessenes ....196,743,578 XXX ....194532,893 | ....... 184,848,143 )| (92,575) 471,921) | ......... 0]....189,909,629 | ... 0 | ..6,660,958 ..2,911,187 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement for March 31, 2019 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Schedul Strike Price, | Undiscounted | Undiscounted 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 | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
Forwards - Hedging Effective
1.33660 CAD /1 USD Canadian Dollar Exposure I NA....... ICurrency.. | Fifth Third Bank ..... QFROUN1TUWUYUODVIWDSI..... 03/29/2019 |06/28/2019| ............. 1 | ...70,000,000 | 1.3366.. 0 0 (O I 32,715 ] v 32,715 0 ....32,715 ...171,464 100
1219999999. Total-Forwards-Hedging Effective. 0 0 0 32,715 [XX] 32,715 0 32,715 ... 171,464 XXX XXX
1269999999. Total-Forwards 0 0 0 32,715 [XX] 32,715 0 32,715 ....171.464 XXX XXX
1399999999. Total-Hedging Effective. 0 0 0. 32,715 [XX] ..o 32,715 0 ....32,715 ....171,464 XXX XXX
1449999999. TOTAL 0 O 0 ] 32,715 [XX] ..ooooo 32,715 | 0].....32715 ....171,464 XXX XXX
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Statement for March 31, 2019 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s) | Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement for March 31, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (Y orN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
NAIC 6 Desig
Fifth Third Bank........c.ccccocvivniinnnnne. . QFROUN1UWUYUODVIWDS51... | Y | N 32,715 | e i 32715 32,715 | 32,715 | o 171,464 171,464
0799999999. Total NAIC 6 Designation 32,715 | 0 | 32,715 32,715 | 32,715 | oo 171,464 | ... 171,464
0999999999, GrOSS TOAIS. ....vveuvesreesirsereerestassssisseisesss e es stk ehe S8k R LA E kbbbt | bbb (U 32,715 | v 32,715 | 32,715 | L 32,715 | s 171,464 | .o 171,464
1. OFfSEBEPET SSAP INO. B4........oeieieiieeiieieeeee ettt ettt ettt ts et e s ettt sesens et etans | eesessetsetassessesses et esses s e b s seseeses et et antebses et ensansessetnsees .0
2. Net after right Of OffSEt PEF SSAP INO. B4.........cvuiiiiieiiiriisiiersss s ess s ssssss s asssess s sssesssees fasesessasssessass s essses sttt 32,715 | o 0




Statement for March 31, 2019 of the GREAT AMERICAN INSURANCE COMPANY

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11



Statement for March 31, 2019 of the

GREAT AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Dep ies
The Bank of New York Mellon.............ccooueeuenene New York, New YOrK..........ccovevreernreneemnnerinnes [ coverenincirennns | e 0.850 | oo 1,648 | oo (V1 IS 609,743 201,647 636,868 | XXX
Bank of AMEriCa.........ccccevvevriireirieeeeeie s Miami, Florida.........cccouveeeineicnriieeiicsnieieinn | eveveieiniieieies | 00000000 [0 |0 | s 1,126,506 796,110 802,277 | XXX
Bank of America SINGAPOTE......cveverereeerrieeneenererrereessssnenssennsenne | evnnsseesennnenns | erneenns00760 | i 1,398 [ el [ (1,396,728) 623,412 XXX
BB&T. Crestview Hills, Kentucky. .1,971,613 ..1,973,032 21,973,032 | XXX
DBS Bank Ltd SINGAPOTE.......vvrrverrrrirernrireirerirrirennisersninenenns | cerererennnerenes | eeeeend0.5000 [ i 1,840 | ivicivieennl0 | 16,701,293 | ......... 12,909,087 ..9,035,002 | XXx
The Bank of GUaM.........ccccvieriieiiiesieieieiiae Hagatna, GUam..........ccoevervenerernenerinnnnnnnnns | rovnerrsnnninns | 000000250 [ o0 | i 16 [ 51,196 51,196 51,196 | XXX

Certificate of Deposit .25% 12/27/19. ..o v .0 0 0 [ Xxx
The Centreville National Bank...............cc.cc........ Stevensville, Maryland............ccovvevvinecrninenns | revvervnnncirenns | 0000d0.000 [ o0 |0 | s 309,136 | oovrerernnns 297,611 | oo 317,837 | XXX
First Bank .........cccoveevevenen. St. Thomas, Virgin Islands.............cccoveevererons [ orrervnerinnes | vevenes 0.700 | coooveveerirerrennend (0 IR 996 | .o 507,025 507,025 507,025 | XXX

Certificate of DepOSit .70% 12-20-19......cccocis o sssessssssssensns | evessssssseensens | soesend 0.000 | cooveverrrririrnnnd 0 0 ] 0 0| xxx
Huntington National Bank............ccccccccvvvininnns Columbus, ONI0......cceveeererecereeeeeeeeerereeieenns | eeveerereeisenins | 0000000000 | il 0 [ 14,999,523 | o 4,999,523 | ........... 4,999,523 | XXX
JP Morgan Chase.........ccoevvrnrenns Indianapolis, INdiana............cccvevvevreenierierininnne 75,415 75,431 | XXX
Keybank.........c.ccovvuuee Albany, New YOrK.........ccevvererneeneinnnernnneeiens | eevneevervnnneenes | 0eeed0.0000 | i [0 | 004,999,936 | ... 4,999,936 | ........... 4,999,936 | XXX
Laconia Savings Bank.. Whitefield, New Hampshire. 256,501 392,911 | Xxx
The Northern Trust Company / O'Hare . Schaumburg, IliN0IS...........coveverrierrrniniieinnnne | cvmerenneinenns | eeeeen0.000 | e 0 | 318,225 | 2,690,789 | ........... 2,136,277 | XXX
PNC BanK.......ovveerirririirinnieciesiesieseneenns Pittsburgh, Pennsylvania.............c..cccovevevnienns v | e 0.000 | .ooverieriiirinnd (U S 0] (76,358,690) | ........ (69,179,400) | ........ (58,185,103) | XXX
Northrim Bank...........ccceveueveeiereieiceeeeceeienne Anchorage, Alaska {0 [ I 106 | oo 37,020 37,020 37,020 | Xxx

Certificate of Deposit .65% 10-22-19........ccccce ovreverernrinrierisesnieesseseseniees 0 0 .0 0 0| xxx
Oversea-Chinese Banking Corporation.............. Singapore............... 43,759 | oo 9,923 | ... 7,628,296 | ........... 4,644,627 | ........... 4,651,141 | XXX
Royal Bank of Canada...........c.cccvveereeeeriennnnnns Toronto, Canada...........coeeeereereereeneeniereeeninens 70,256 | oo (V] 17,650,196 | ......... 18,496,808 | ......... 19,517,071 | Xxx
RBC Dexia Investor Services Trust.................... Toronto, Canada...........ccccvreriereeirnenenieieeennens (01 I (V1 1,465,085 | ........... 1,465,928 | ........... 1,466,862 | XXX
Sumitomo Mitsui Banking Corporation............... Singapore............... 76,407 | oo 24224 | ... 14,505,672 | ......... 12,474,526 | ......... 13,943,305 | Xxx
US Bank . Miami, Florida..... .0 0 .0 0 0| Xxx
Wells Fargo Bank. Los Angeles, California ....0 ...0 .1,743,566 | ......... 22,815,175 4,252,212 | XXX
0199999. Total Open Depositorie: XXX XXX 195,360 35,265 (2,773,965) 21,135,969 XXX
0399999. Total Cash on Deposit. XXX XXX 195,360 35,265 (2,773,965) 21,135,969 XXX
0499999. Cash in Company's Office XXX XXX XXX XXX s 1,486 | oo, 1,483 XXX
0599999. Total Cash XXX XXX 195,360 35,265 (2,772,480) 21,137,452 XXX
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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
693510 19 9 [PNC Treasury Mon@y Market (A).........ccceiurirrrumrireiiniiseiiesssseeseeesse sttt ssssnas 03/29/2019 52,290,205
825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class.............cc.c..uriiriiiniiiiciisc 03/28/2019 125,363,737
60934N 10 4 |Federated Government Obligation Fund Institutional Shares.............cc.ccccvviinmiiniinciieiicissss s 03/29/2019

..10,530,868

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

.188,184,809

8899999. Total - Cash Equivalents

......................... 188,184,809
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Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE
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Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama.......ccooevivieiernnnn

2. Alaska.....

3. Arizona....

4. Arkansas.....

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

6.  Colorado........ccoeevvrveriierrerecnCO [0 0 |0 0 [ eciceeend(24) | (01 TR (010 TN 7
7. Connecticut........ccvereeereeeesCT [0 [ viecieiienennd0 |0 0 e (1,056) | v (01 RN [0 2,131
8. Delaware......c.ccceevevrverierecee DE [ o0 0 |0 0 [ eciceecn(53) | (010 TR [0 1 R 24
9.  District of Columbia............... DCl e 0 [ (01 RN (01 RN 0 [0 e (010 TR (00 TR 0
10.  Florida.......ccooevverirerereienne,

11, GEOrgia.....cveervererrireieieas

12, Hawaii......ccoooevrrerererererenne,

13, 1daho....ccce

14, lliN0IS......cocveveererersieieieinas

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

16, lOWaL oo

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

18, Kentucky.....cooevereuneeneeneanns

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

30. New Hampshire

31. New Jersey.....

32.  New Mexico.

33.  New York.....

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

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

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

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

58998. Summary of remaining write-ins

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

Q455-4
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Overflow Page for Write-Ins

NONE
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended March 31, 2019

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
.................. 61,488,915 | ..................62,049,923 | ..................18,924,346
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POICY? .........cueeiuiiiiiiiieiiesee ettt Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMAIEA? ..ottt bbb E 28 £E R84 E £ E e £E 2R s bbbt n st Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
72 I 01 To Y00 U1 <Y OO B 0
2.32 Amount estimated USING reaSONADIE SSUMPHONS. .........cuiururirereriueeseeseeeeese st essessees e ss e ess et eee s es s b s £ e s bbb st ni s B 0
2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged PONICIES: .........ovuruurireiireririreeeneire ettt ettt ettt S 0

Q505
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