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Statement for June 30, 2019 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ottt | sereesienes 3,836,865,912 | ... (VN A 3,836,865,912 | ............. 3,874,400,270
2. Stocks:
2.1 Preferred SHOCKS. .......cuuuririririieieeiseesiesi sttt | seseesiesesnns 302,611,988 | ..o (VN I 302,611,988 | ...coovvvenne 274,263,163
2.2 COMMON SOCKS.....ouuvvrerirecirrisecsiensseesisss et sss st snenes | sesesssenes 1,077,735,785 | ..o 15,859,593 | ...ovvvennee 1,061,876,192 | .....covvvennee 983,435,371
3. Mortgage loans on real estate:
Bl FIISEIENS. oottt | eenneneesenans 328,376,234 | ... (VN I 328,376,234 | .....ccccoonne. 325,454,841
3.2 Other than firStHENS........cc.eiiiiiieiiiererere s | eriesiesi s ssiees 0 | oo 0 | oo 0 | oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES).....- oo cereereseeseeeeseesesseesseeesseese ettt st s b bbbt s s e bsssnnsas | sebeesessessastasssnesestensanens [0 (01 O [0 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES)......cocvviveiveie ettt bbb ss st s s benaesassans | sesbessesssssssns 57,379,869 | ..o {1 57,379,869 | .....c.ccevuennen 58,221,275
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......ceoeeeereireireeiceeeeireeeneiseiseees | reeeeseesssssseseesessesssneees [0 R (01 O (01 R 0
5. Cash ($.....27,402,076), cash equivalents ($.....204,548,847)
and short-term investments (3.....184,095,083)............oveerrrrermrnresreneeeresessssesssssssssssnses | seeeseeesesnsens 416,045,987 | ...oooverieeen (1] 416,045,987 | ......cevuee 318,171,232
6. Contract loans (including §.......... 0 PrEMIUM NOES).....veereeeeeereerrerreeeeeeseseeeseeeesesssneseeeesns | cereesesessessssssssessessanenn [0 (01 (0 I R 0
7o DEIIVALIVES. ...oorvereeereeeseceseeeseees sttt ess sttt nsssessssessens | eessssesssesssaseenns 329,951 | oo (0 I 329,951 | v 745,215
8. Other INVESIEA ASSELS. ... veuurerrerrereeiseeeeee ettt sssss st st ssssssssssns | eessssssssees 656,083,736 | ovoooeerreerereeeeeenennne (VN I 656,083,736 | ...eovrvennenn 593,851,720
9. RECEIVADIES fOr SECUIMHES. .......cveevriviecicrctet ettt saesesnes | eevesseseesessssans 1,746,278 | oo {1 1,746,278 | v 1,021,461
10.  Securities lending reinvested COllateral @SSELS...........ccwrrrirriririenrirrisieensireeeesseesessesssees | cereeessssessssessssesssssssens (0 0 | o 0 | o 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ovrurerirririnirrinriesiesssiseessssissee e ssesssssssens | srssssessssessssssssssssanssssans 0 | o {0 (R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouuemeererririrerieireessere e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccceveees | covvevverrinnn. 445518,808 | ......ccevnee. 25,033,267 | ...ccvvvnrnn 420,485,541 | ...ccovvveeeene 341,999,769
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cccevvvvereerees | cevrerrerennns 264,721,318 | oo {1 264,721,318 | ..o 259,673,660
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt ettt | eestest sttt sttt (01 (01 R (0 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUTETS...........ceuevreieieceereieeee et esesssessseseneesnes | evevessssssessens 74,837,536 | .coovverveeereeeereeinn (1 74,837,536 | .....coovueee 65,592,566
16.2 Funds held by or deposited with reinsured COMPANIES. ..o | coreereereereesssenseeeseeeeenn [0 (01 O (01 O 0
16.3 Other amounts receivable under reinSUraNCe CONMIACES..............vueurverveereimenerinerinenines | cereereereeresereseneereenens (01 [0 T [0 T 0
17. Amounts receivable relating to UNINSUTEd PIANS..........c.oveverurirrineineieinneseieesesseseessesessees | cereeeesssessnsesssesssssenenn {1 (1 0 | o 0
18.1 Current federal and foreign income tax recoverable and interest thereon............coceveveeevees | evvvevevenrennnnns 8,259,143 | ..o {1 8,259,143 | ..o 0
18.2 Net deferred taX @SSEL....... .t ssssssssssnstns | eeesssesssnnes 138,607,987 | .ooovvereereeerereseeerenens (VN I 138,607,981 | ..ovvverreenn. 163,195,781
19.  Guaranty funds receivable O ON AEPOSIL..........cc.vrurieririrririerssissieisssssseesresesssssessessessens | sessesesssssesssssessesssssessnns (0 (0 I TR (01 0
20. Electronic data processing equipment and SOtWAIre...........ccocvvvevcureverevereee e | eeveveesssinans 56,124,502 | ........coeve 47,894,121 | oo 8,230,381 | ..cooverrnnd 6,974,983
21.  Furniture and equipment, including health care delivery assets (§.......... (1) ISR ISR 9,994 117 | oo 9,994,117 | oo 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............covrverrnrrerees | cevvrrereisensneseiessnens (0 (1 (0 I N 0
23. Receivables from parent, subsidiaries and affiliates 10,435,821 10,206,053 10,011,326
24. Health care (§.......... 0) and other amounts receivable 15,011,797 15,011,797 14,885,668
25. Aggregate write-ins for other than invested assets...........ocvveeiniieeiceceee s | e 604,515,574 | .....ccceuuu.. 31,928,444 | ............... 572,587,130 | ..., 698,945,455
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.ceermevemreenerieessereseesissessessssessssesssseessssssssessanes | sesseessenes 8,343,468,552 | ......couceene. 131,076,762 | ............. 8,212,391,790 | ..ooccevnves 8,026,095,036
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvverrerees | overeeeisieneeneineineineenns [0 O (01 O 0 | oo 0
28, Total (LINES 26 @NG 27)......coourvererirreereeeeeeeeeesseessseesssessssessssessssesssssssssssssssssesssssssssessssssssss | seseesssned 8,343,468,552 | ......covveene. 131,076,762 | ............. 8,212,391,790 | ..oocevvnves 8,026,095,036
DETAILS OF WRITE-INS
0 OO DO O TSSOSO ISP (1 R (0 O (0 O 0
1102, oot ees e ettt | reeet ettt (0 (0 (0 0
1103, oottt | eeeet ettt (0 R (0 (1 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cvvvererenirnrnrineininnens | corereesessnsesessesssessnnenees (0 (0 (01 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......crureriarrrriisiiriisnessessessisessnesneees | rsessessessnsssessessssnsssenses 0 | o (O] P {01 P 0
2501. Receivable from Federal Crop Insurance COrporation..............ccccceveueeeeeeverresveessesesesiesesens | cvsveevinsenens 333,700,230 | .ocverereereeeeea {1 333,700,230 | ..ccvvrnnen 466,667,511
2502. Company OWNEd life INSUIANCE...........c..cvueuirireeieriees ettt sssses s sssses e sessesssans | svssssesissanes 182,551,214 | oo {1 I 182,551,214 | ................ 179,861,963
2503. Funded dedUCIDIES............cveerriiiiiceierieeries s sesssess s essssssssnes | cessesssnsessanes 36,649,897 | oo (U I 36,649,897 | ...cooovvvrrnnen 28,192,144
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccocecevevecvveeveeseeiienes | cevvevereerninns 51,614,233 | ...covvvernne. 31,928,444 | ................ 19,685,789 | ..ccvovevne 24,223,837
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 bOVE).........cvweurrerreeecrirsiressnesseresssessnnes | cevnseressneenns 604,515,574 | .ooovvvvranienne 31,928,444 | ....coooeeeene. 572,587,130 | .ccovvvrennce 698,945,455




Statement for June 30, 2019 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....674,388,683).........c..ccccvrrrieireriieiiie ettt se st ssssaennes | evressssssessssians 3,095,970,338 | .oovereirrirrnns 3,065,142,336
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES........c.cuririirririrreeneirreneiereseiseesess st sssssssssessssssssness | sreesssssesessesssssssssnnes 6,158,463 | .oovererereieienne 3,259,184
3. LOSS AUJUSIMENT EXPENSES. .....cuevievriiiiiiciiissie sttt sttt s bbbttt s bbb n st ent s st | eesesestessesstensesaees 736,710,107 723,949,574
4. Commissions payable, contingent commissions and other SiMilar ChArges...........coovvvuevciiveiereeereee s eesenes | evvessesesssseesessessenes 82,947,295 | oo 77,053,224
5. Other expenses (excluding taxes, lICENSES AN fEES).........cc.viiieiiiiicieieee sttt ss s ssenes | sbesssesssssessessesaens 181,497,019 | oo 177,311,111
6. Taxes, licenses and fees (excluding federal and forgign iNCOME tAXES).........c.cveuieererverrireieieieee e sesaes e sens | crevresiesessesessssnens 16,346,799 [ ..oovevereeeeea 21,092,959
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......crruiuererieeireireiieiesiserens [ et ses (V1 R 5,335,703
7.2 Net defErred taX IADIIILY...........c.ceviviereieieese ettt b sttt ss st aes et b s s bas s s s ssessnsnes | sbsstessesessssssssesns st es et bensesanes L0 U 0
8.  Borrowed money§$.......... 0 and interest thereon §.......... 0ttt sttt sttt et a st sttt st ssentans | eestesstesseeste sttt s s ssentan 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....467,093,112 and including
warranty reserves of $.....5,873,174 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)........cocueireerrurieinirereieeneneeeseeneiseeenins | ceeessseneineeenenes 1,352,847,019 | oo 1,343,186,228
10, AQVANCE PIBMIUM....oucvveeveirieieetsesieessssetes et tes s b s s s s st s s st es s st s e s s b s s b sse st e st s et bes e bee b s s ss s st st et et st es e santensesssssnsnes | nesssessesssssssessnsstessesansansassesand L0 U 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ... ..o bbbttt enb e | Eaenbenb sttt sttt (O [ 0
11,2 POICYNOIAETS. ... oottt £ttt enb e nts | eebeebsbessessaste b et st st s tsnnsesen 0 | 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccueveirrriirieieiiseeiessss s sssesseses | eessesessesssssissenens 111,904,706 111,234,346
13.  Funds held by company Under reiNSUrANCE trEALIES...........cccvveeviiireeieteieieetese s saes s sssaenes | eveesessesssissessesanes 464,749.155 | oviveece 521,260,285
14, Amounts withheld or retained by company for aCCOUNt Of OETS.........c..cucveiiiiccrc st stesseses | svessesss e 95,087,962 | ..ooveverriririeiiiens 93,632,629
15.  Remittances and iteMS NOt @lIOCALEM.............c.eviuiveiciiicie ettt sttt ss s ssntens | stessssessessesessssasssesas 2,830,103 | coovereeeieee 3,583,255
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....urveveeircie ettt asbnns | eeriesiestae s es s tees 29,697,000 | .overrrererereeiennns 29,697,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE ratES.........ccc.cveviveiecicieie e esssens | cvevteseessses s 23347424 | oo 22,510,079
18, Drafts OULSIANAING.......coiveieciciecee sttt bbbt b s bbb st s s bbbt stenbants | ebbestnsassaes st s s b st seenaa 0 [ e 0
19.  Payable to parent, subsidiaries and affliates...........c.cccueiiieriiiieeeee ettt s | crestes st es s enans 14,506,784 | ..cooevvveeee 3,217,800
20, DEIIVALIVES. ...eueerieeercireiseeseeeesee sttt es et s b s b8 b s8££ 1R RS e£E bR E R AR E bRttt nn st bnns | £iesbesbsb Rttt bbbt (0 OO 0
271, PaYADIE fOr SBCUMEIES.......c.ucveevieieciee ettt ettt bbbt s et b st s et sesaesas s s s esssssnsessesetentessnsas | eesessesesssssessessssaneen 27,192,531 | coveveveeesieieeinns 30,486,701
22, Payable for SECUMHIES IENAING.......c.cveieicieiieciis ettt bbbttt s s s ssesassnts | sesbestessesssessessessssassessssntesesa 0 | oo 0
23.  Liability for amounts held under uninsured plans
24.  Capital notes §......... 0 and iNtereSt thEreoN $.........0..veeecvveeceee ettt
25, Aggregate WHte-iNS fOr lIADIIIHES. .........c.ccvvvreriericieiesise ettt s s s st en s nsenns | sbssssssssssssssssnsaas (120,271,499 [ oo (111,774,311)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........criiuriniireencseeeseeeiseeesieessssseseesessessseses | coesseesssesesssnnes 6,121,521,207 | c.ovvrrrrnnn 6,120,178,103
27, ProteCted CEIl lIADIIES. .......cvuevvierereiseieiciitec ittt | femb sttt 0 [, 0
28.  Total liabilities (LINES 26 @NG 27).........covuuieeierrieiieeieciee ittt st sttt st sttt st esssssssssnssnssnssnnss | ssssssssssssssasssns 6,121,521,207 | oo 6,120,178,103
29.  Aggregate write-ins for Special SUMPIUS fUNAS...........cccveiiiicieisee sttt st s bt sessensans | sessessesssssessesssnsaees 98,992,447 | oo 102,620,000
30, COMMON CAPIAl STOCK.........oueveiviieiicictecccteee ettt sttt bbb se bbb s st en s bnae s sanns | bensessessseseesiessaenes 15,440,600 | ..ooocvcvereicicins 15,440,600
31, PrEfErred CAPIHAl SLOCK........ccuiveeieiecicieiteeisc ettt bbbt bbb bbb bbb e bbb bbbt s s bannas | sbiesaeste s s sttt en b saen e L0 TR 0
32.  Aggregate write-ins for other than Special SUMPIUS FUNGAS...........ovririeiirrir ettt stssssessessens | sesessessssssnsssssesssssestessssssnssessnd L0 O 0
33, SUIPIUS NOLES......cvuveeiecisciecietie sttt st bbb et s sttt s s st bbbt sb st enbans s | sbiesssssssses s ten s st st b saen e 0 [ e 0
34, Gross paid in and CONTDULBA SUIPIUS...........c.cvieieeiciieeicect ettt sttt st sse s st s s sessssassenaens | seesesssssessssssesensan 812,899,363 | .ovvvvverere. 809,251,710
35, UN@SSIGNEA fUNAS (SUMPIUS).......uuoveiieeieiecieiieeeeie ettt sttt bbbt bbbttt sa s st st ssesssntassaens | sbeessssssssssasssns 1,163,538,174 978,604,624
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 30 §......... 0) vttt ettt tenanes | sbtent ettt 0 | 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt ettt s s enteseens | aerinrinres st s s s snrenan 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cvueicuirieieiiireieieissis et sssesses s sssesesssse s | ssssssssesssssssasaens 2,090,870,583 [ ....occoovviiiiines 1,905,916,933
38, Totals (Page 2, LINE 28, C0l. 3)......urvuuireuiriirieiierieitesiesiestestisss sttt | eenineninene e 8,212,391,790 | c.oovvvvrrerrrnene 8,026,095,036
2501. Accounts payable and Other HADIIIHES. ............ccevevcueieeieeeieeee ettt sttt ss s ssstessnsansas | sevssssesnssssesessssenes 19,725,324 | ...... ....32,663,641
2502. Retroactive reiNSUIANCE CEABM. .........cvuuririeiieiiesieie ettt sttt bbb s bbb s s 139,996,823)
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. w0 [ 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE). ...t 120,271,499) [ ..o, (111,774,311)
2901. RetroaCtive reINSUIANCE GAIN........euevrieireieieieiseiseissie ettt se s st b et s s se bbbt b st es s ensansesnsnntensns | sessessesssnssessesnsenns 98,992,447 | oo 102,620,000
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEIfIOW PAGJE........ccoiveiuiicieieieesee ettt st | svsessessssssssssssesss s ssessss s saesaa 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)........cuiuiieeiiiiiieieiieiiiesi it ssess st sessnssns s sssensessessnsenesssensenses | srnsossessesssssssessessssassessssnsessesas 0 e 0
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Statement for June 30, 2019 of the GREAT AMERICAN INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct......oecennee (WIIEEN §.....834,388,885)..........cmrrirerirreiisisesssssssssssssssssss s essssssssssssssssssssssssssssessssensssas | sessssssnees 835,586,985 | ....ccoonne. 800,306,310 | ........... 2,192,975,491
1.2 Assumed......... (written $ N 1,146,486,324 | .. .1,100,922,811 | ...........2,246,185,871
1.3 Ceded............. (WIHEN §.....579,897,287)........cvorrrirrrireeiesisesssssssessssssssssss st ssssssssssssssssesssssnssses |_sssssssssanens 610,001,560 | ............. 619,455429 | .......... 1,585,273,761
14 Net.....oocovrennee. (written § 1,372,071,749 | ........... 1,281,773,692 | ........... 2,853,887,601
DEDUCTIONS:
2. Losses incurred (current accident year $.....840,338,581):
2.1 DIFECL. SRttt | aebienienneeas 264,043,273 | ..o 285,921,391 | ........... 1,185,986,214
2.2 Assumed. ..502,369,378 ....530,775,428 | ...........1,149,628,152
2.3 CARG. ...t sniss s ssssnsssssssessssssesssensenses |sosseeenne 170,230,094 | i, 250,818,407 | ...cccoovvee. 939,192,344
A NBL oottt sttt sttt st snssnssssnnsnnnns | snenennns D0, 182,68T | i, 565,878,412 | ........... 1,396,422,022
3. Loss adjustment expenses incurred.. 165,267,663 | .............. 336,883,688
4. Other underwriting expenses incurred 480,685,373 ..969,534,542
5. Aggregate write-ins for underwriting deductions.... IO [ OO PO {01 IO (1 0
6. Total underwriting deductions (LINES 2 throUGN 5)......c..cuevueiiuiieieiisiecsie e ses s sssessenns | cvissenanns 1,304,285,314 | ........... 1,211,831,447 | ........... 2,702,840,252
7. Netincome Of ProteCIEA CEIIS.........cviiiiiieic ettt ss et sse s s benses e bensens | anbessessssessessssensassessnaans (01 PO R 0 ] e 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......cuuvuiureeeieereireiseineireieeseesneissesessssessesessessesssesssssssssssnes | sesesessssssenes 67,786,435 |....cccovveuvnnd 69,942,245 | .............. 151,047,350
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM...........cc.cuiiieiicieee ettt ssesesssstenes | cresestesnnns 133,243,639 | ..o 106,088,624 | .............. 233,462,349
10. Net realized capital gains (losses) less capital gains tax of $.....(398,449)..........ccc.oervurrveirrrreeriesirissesseessesssesssessnes | ooesisssisnes (7,050,138)[ ..oovovinenas (14,073,176) ..ovoveeenee (37,851,828)
11. Netinvestment gain (10SS) (LINES 9 + 10)........cuuiuriuriiriiiieiieeiieeiie i sses sttt essess st st sssesssesssesssesssenses | soessnssnnns 126,193,501 | .coovrrrreenee 92,015,448 | .............. 195,610,520
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....630,489).........ccccmiimiireieeieeieeeee e ssssssss | erriesiiessissieees (630,489)( ...ovovverrrn (686,937) ..cvvrrrrnee (2,708,688)
13. Finance and service charges not included in premiums . 531,930 |.. ...489,496 ..1,005,738
14. Aggregate write-ins for MiSCEIlANEOUS INCOME.........c.cvruivieieieiise ettt es s ssestenens | sesssesssssssans (4157,749) [ .o 2,056,485 |...ccoovvirinnns 5,825,198
15. Total other income (LINES 12 thIOUGN 14)........cuieiiiieieisecee sttt ess st essssssssessens | sessssssssssssans (4,256,308) [ ....covcvereneas 1,859,044 | ..o 4,122,248
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt stes st esssssassans | evesaessneens 189,723,628 | .....ceoue.. 163,816,737 | cooevveae 350,780,118
17. DiVIdENdS t0 PONICYNOIABTS........couieriirieieee ettt | frnriers s 859,654 | ..oooiiiiiiiinas 700,422 | ..o 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) 188,863,973 163,116,315 349,285,741
19. Federal and foreign inCOME taXES INCUITEA............cuoiueiieieiiiieiictesie ettt sttt s s snbens | aresssssssessenas 31,191,180 | ..o 34,586,727 ....67,207,527
20. Netincome (Line 18 minus Line 19) (to Line 22 157,672,793 128,529,588 | .............. 282,078,214
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOr YEAT........cccvivieeeiieieiseieieiseiese s ssssessessssssse s ssssesesnses | cvessesnns 1,905,916,933 | .......... 1,668,372,910 | ........... 1,668,372,910
22. Netincome (from Line 20) .157,672,793 ....128,529,588 .282,078,214
23. Net transfers (to) from Protected Cell aCCOUNLS...........cccouuiveiiiriieicseeee ettt ssssssesssssssessens | evessssssssessssssesssssniensensQ | covesseissssses e sens 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....23,833,185...........ccccccvumrverrivmrrinnrns | crierirnnnn101,896,366 | ..ocvovveeecn. 7,812,227 | oo (29,808,101)
25. Change in net unrealized foreign exchange capital gain (loss) . (868,456)] ... (1,114,736)
26. Change in net deferred iINCOME taX.........cccivieiciriieieceee e ssessssessessssessessssesssssssesesssssnss | svessesessenseneene(TO4,015) | v, 6,081,427 |...ceuneen. 10,590,801
27. Change in NONAAMItEA @SSELS.......cuurvueereeireireeereireieeeiseieese ittt sessessssssssessessssssssessesssessessessassensns | svseesseesessens( 2,048, T33) | overeeeerneenns (5,389,354) | .ovverrreeinne (1,755,339)
28. Change in provision for reinsurance.. (1,120,282)
29. Change in Surplus NOES.........overerevrrernreeeeerseensereeneens .0
30. Surplus (contributed to) withdrawn from protected cells .0
31. Cumulative effect of changes in accounting PriNCIDIES........c.ovuvereririreireineirereieeireereesesstseesesseesssesesseesesssesseessssenssnes | seennesessnsssessesssssessnneness0 | cvrreernennnennnnenseneenn0 [ e, 0
32. Capital changes:
3201 P MMttt sttt sttt | esssensess ettt enns (U1 [P (U [P 0
32.2 Transferred from surplus (StOCK DIVIAENA)..........c.rueriierrirriiecneire et ssessssssessesss | sssssssssessasssssesssssessanens (01 U [0 OO 0
32.3 TranSfErred 10 SUMPIUS.......cvuiurirrirreririe ittt ss s as st ss s st ess s sessessensessessassnssnssessons | sessssssssassnsssssnssensnssnes (01 U [0 SR 0
33. Surplus adjustments:
331 P MMttt R Rttt

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital

34. Net remittances from or (10) HOME OffICE........cvuuivirieiieeseee ettt
35, DiVIAENAS t0 SLOCKNOIAETS..........cveevieciecve ettt bbb bbbt enee
36. Change in treasury stock ettt s e ettt ssssentessessssensesssssssssessnssnsenns | sreessnssesenssssensessnsensensQ) | cereeseeseesesres e tes e seees [0 SRR 0
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS........cevcvevrveeveiieesieeiesetese st ssessssessesssssssessssesssssssssssseses |_sessrversnssnseseese( 831 y049) | tiverieriirernians [(CXERNL))] — 1,234,586
38. Change in surplus as regards policyholders (Lines 22 through 37)........... . ....109,215119 | ..o 237,544,023
39. Surplus as regards policyholders, as of statement date (Lines 21 IS 38).........cccrvrrerrnrnrirerninsnrsnissnnnniessnnnnns | veennnnnn2,090,870,583 | .......... 1,777,588,029 | ........... 1,905,916,933
0501.
0502. ..
0503.
0598. Summary of remaining write-ins for Ling 5 from OVEIflOW PAGE.........cvcvveeercieiieieeee et esessssssssssisnees | eveseisssesissessess s 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @D0VE)........iuiiiviiiieiiiiiiieiciiciesess e esessesssssssessesssssssessssenssssnss | srsessssssessssssensssessnsans 0
1401. Company owned life insurance ..2,689,251
1402. AMOrtization Of INTANGIDIES.........c.cvvevecieiciecece sttt sessssensnns | sbesssessestessnens (633,228)
1403. Interest expense 0N fUNAS NEIG..........cc.cceiiveeiiere sttt s st ssssensnns | sevsssessessanes (6,271,672)
1498. Summary of remaining write-ins for Line 14 from overflow page... ol 57,899 | .. .
1499. Totals (Lines 1401 thru 1403 plus 1498) (LIN€ 14 @DOVE).......iiuuiiiiiiiiisiiiisiiisi s | eossessissenis (4157,749) | ...cooocvnnnee. 2,056,485 | ..o 5,825,198
3701. Change in foreign EXChANGE FESEIVE..........c.uvuiieiierieic ettt bbbt en s essastssnsas | essesssesssssansas (837,345)( ..o ((CTA L] P— 1,234,586
3702.
3703.
3798. Summary of remaining write-ins for Ling 37 from OVEMIOW PAGE.........cc.vuiucieiieeeeieeseete ettt | steesesisssssse e ssensesas (01 OO (1 RN 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiN€ 37 @DOVE)........iiuiieiiiiiisiisiiseisei st ssessnnss | ssssssssssssesaas (837,345) ..ovovinn ((TEREL)] —— 1,234,586
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Statement for June 30, 2019 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............ccueveevcicicec ettt ssssaesans | evessenans 1,296,669,412 | ............ 1,310,814,847 | ............ 2,970,199,712
2. NEtINVESIMENE INCOME. .....o.cvuiieiiiictce st bbb bbb es st ssenns | sesbassssssnes 131,933,543 | ............... 100,978,015 | ............... 225,060,564
3. Miscellaneous income ....(5,144,502) | ... 407,128 937,263
4. Total (LINES 1 hIOUGN 3).....vuieieiicitecie ettt bbbt bbbt bansaens | estensanens 1,423,458,452 | ............ 1,412,199,990 | ............ 3,196,197,539
5. Benefit and 10SS related PAYMENLS...........cciuevcvireieecese ettt s sttt sssessesensenaenes | sesssssseesans 567,259,115 | coovvrerne 394,429,318 | ... 935,286,157
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cveuvrverrciereieiierieens | e 0 | oo 0 | oo 0
7.  Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c..c.evevreeevcvieveiceeeeee e | ceseasseenans 686,215,370 | ..cvovvernee 547,413,721 | ............ 1,185,321,947
8. Dividends paid t0 POICYNOIETS............cvueveieiieiciceie ettt sttt sssntes | sbessessssessesnsnes 859,654 | ...ccoevirrrrrnnn. 700,422 | ..o, 1,494,377
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........ccccevereevrrerreerrs | correrrirernnad 44,387,577 | ..o 44104,919 | ..coovvnnn 81,084,008
10. Total (Lines 5 through 9) .1,298,721,717 ....986,648,380 2,203,186,489
11.  Net cash from operations (Line 4 MINUS LiNE 10)........cccuiiviiiieiiiesiceeeee st ssse e nsssesens | onsesesssesens 124,736,735 | ...ocvuee. 425,551,610 | ....co.o.ee. 993,011,050
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..eeeeeeeeteee ettt st R Attt ettt st | seenirsientns 356,326,359 | ..ccoverenee 373,458,912 | .coveene 682,310,837
12,2 SEOCKS...cvuvtieiectctc ettt bbbttt entenns | srensssiesienaas 44,582,342 | ..o 39,495,543 | ............... 121,457,236
12,3 MOMGAGE I0BNS.......ooveceeirririeeeeie ettt sttt s st s et entns | eesssssssnssnstns 1,551,806 | .coverrerenens 2,340,204 | ..ooovennen. 71,924,048
12,4 REAIESIALE. ..ottt nts | sbenbaesiestentnsaees 255,506 | ..cvovvrrrcrerierinn. 1,000 | oo 1,000
12.5  Other iNVESIEA @SSELS.......c.cvieiieciiiicictee ettt bbb bbbt ssebanns | evsssnssseesans 18,059,085 | ....ccevvveeee 22,910,848 | .....coovuee. 47,712,160
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS..........cccovvveeireeieiinieesesie | e (119,909) | ..ovvevverrrne. (4,576,386) | ... (10,690,256)
12.7  MISCEIANEOUS PIOCEEAS.........cvuivvieiriieisicte ettt bbb s s s st et s s esessssetesnsesessnsnsesensnnes | setsssssesesssssssssnsesessnsnnas [ I 4,154,032 | ..ocevvnne. 6,144,442
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cvieieiirieieiieeie ettt ssssessesssssssessnses | sesssssssesnes 420,655,189 | ....cvvenna 437,784,153 | ..covvrnn 918,859,467
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .307,458,990 ....180,310,882 1,502,037,322
13,2 SHOCKS.ovvuvrirertrertse i stes ettt bttt ntentnes | srensnsinssenaas 54,501,358 | ...ccvovvrnee. 143,638,253 | ......ccooue.. 336,248,845
13,3 MOMGAGE I0BNS.......oveieeieiiite ettt bt s bbb et bbbt bt ntns | ebssssnsnsassins 4473199 | oo 8,687,796 | ....cocoevnee. 89,254,162
134 REAIESIALE. ...ttt | eesentnsnsaentens 1,288,070 | .coovvrrerene. 2,054,075 | .ovvverrrernnns 3,908,098
13,5 Other iNVESIEA @SSBLS........c.cveiececiecie ettt ettt sttt s st sssses st ssessenes | saesssssssensans 78,304,402 | .....oeceee. 78,541,152 | .....oec...... 185,029,626
13.6  MiSCEllan€ouS APPIICALIONS..........cccuviuiveiircreiieie sttt s st esessnsetes | sensesessnsesssnns 2,260,312
13.7 Total investments acquired (LINES 13.110 13.6).......ceuiiieiieiiiieiie ettt ssessssssenes | ssessssassssaas 448,286,330
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14).......c.ceviueieiiriireiieeceie et e
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAl MOTES..... .. eerereeriereecercir ettt sttt ettt | eesestenssessessensenssnesessanes 0 | oo [0 U 0
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY SEOCK..........ccuevueriiiiieicisiieiecese ettt sse s | seesessessesssssssessessnsessenas L0 [0 0
16.3 BOIMOWEA fUNGS........cvveiicvciicct ettt bbbt bbb ss s saenas | bsbessessssssassessssastessesas (0 RN [0 U 0
16.4 Net deposits on deposit-type contracts and other insurance lIabiliIES...........cocveeirieeenieesse s | e L0 [0 0
16.5 Dividends t0 SOCKNOIAETS...........c.cvurueriieiireireire ettt st st enssnssessessentes | sresssssnsssessns 70,000,000 | .coovvorenenns 30,000,000 | ..ooverrerene 30,000,000
16.6 Other cash provided (applied)... ...70,769,160 ..15,178,642 32,370,687
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | ccoccovisiiersnis 769,160 | ..ooovivnnnns (14,821,358) | ..ovovververnrnnes 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).......cccevervevenns | wovrvirrrinnnnad 97,874,755 | oo (164,717,752) | ..cvevneve. (202,236,850)
19. Cash, cash equivalents and short-term investments:
19,1 BEYINNING Of YBAI.......coiveieiiiicicie ettt bbb bbbt s st s e sss s saessensnsas | sbessessiesins 318,171,232 | oo 520,408,082 | ............... 520,408,082
19.2 End of period (LiNe 18 PIUS LINE 19.1).....cuuiveiiiieeiieisiesissieieis st ssessssssessesssssssssssesssssssssssessasses | ssessessessons 416,045,987 | ............... 355,690,330 | ..oovvnne 318,171,232
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of debt SECUMLIES. .........c.cuuriuieecicee et stes ettt bt saessnsnsas | stessessssansans 12,089,321 | ..cooerrnee. 23,226,649 | ...cccevee.e. 39,129,377
20.0002  EXChange Of @QUILY SECUMEIES.........c..civiveiciiieie ettt ssbensenns | stessesssessesanes 9,029,177 | cooevvren 11,694,439 | ... 17,527,458
20.0003  Equity security transferred as a dividend.. | 4,757,900 | ...
20.0004  Stock based COMPENSALION...........cccciueieiiiieieiet ettt s st es s bsanns | saessesessesaesenes 3,647,653 | ..covvverenen 3,727,861 | ..covvvee. 7,438,879
20.0005  Payable fOr SECUMEES.........cvuevuiviveiercieie ittt sttt bbbt st ense s bnsas | stessesassessesanes 3294170 | cooovvve 3,145295 | ....ocvve 7,576,701
20.0006  Exchange of debt to equity securities... e 2,836,686 | ... ...731,908
20.0007  Company OWNEA life INSUTANCE............ccvuiuieieeieicieie vttt bbbt bssesaeses | stessesessesaesanes 2,689,251 | .covvvvene 2,637,144
20.0008  Exchange of other invested assets t0 €qUItY SECUMHES. ..........ovrururerreeriereieiieeereireieesseeeeeee e ssesssssssesness | eressssesesessnnes 1,500,050
20.0009  Miscellaneous expense (purchase accrual).................. .1,167,829
20.0010  Securities acquired in paid in kind interest payment. ....839,207
20.0011  Amortization of intangibles.............corrrrurririennenne | ....633,228
20.0012  ReCEIVADIE fOr SECUMLIES........c.cveiecviciiieiciicie ettt st s bbbt sae s bsaenas | saesssssstessesnsnes 595,833
20.0013  Sinking fund payments offset by @ premium taX Credit...........coevrreririnerrirrreeesrse e essesseens | eeeeesnesesseseeens 124,041
20.0014  Interest payment offset by a premium tax credit ....9,292
20.0015  Equity security acquired from a return of capital distribution...........cooiiirsiniiisesins s ssessesrsnes | eersesessesssssnsesesnesseenens 0
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Statement for June 30, 2019 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

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
Assaciation 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 [$ 157,672,793 |$ 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 |$ 157,672,793 |$ 282,078,214
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 2,090,870,583 |$ 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 |$ 2,090,870,583 |$ 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

After 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 June 30, 2019 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

()

()

()

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

All impaired 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 $ (3,059,974)
2. 12 Months or Longer $ (7,162,929)

b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 248,502,161
2. 12 Months or Longer $ 291,852,459

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 June 30, 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 5 3 |$ 1,930,454 |$ 288,775 |$ 3,457,590 |$ 289,245
(2) Bonds-FV 0 0 0 0 0 0
(3) LB&SS-AC 12 11 486,008 154,456 7,857,358 5,410,421
(4 LB&SS-FV 4 4 1,844,799 1,737,033 1,844,799 1,737,033
(5) Preferred Stock — AC 18 12 18,245,568 5,867,893 18,415,152 6,586,854
(6) Preferred Stock — FV 3 0 2,077,468 0 2,077,468 0
(7) _ Total (1+2+3+4+5+6) 42 30 1% 24,584,297 |$ 8,048,157 |$ 33,652,367 |$ 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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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 $329,951. The open contract expires on
September 30, 2019.

The net unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was $(415,265). The net realized capital
gains/(losses) recognized during the reporting period resulting from settiement of derivatives was $(2,131,327).

Note 9 - Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. No significant changes
BandC. On March 31,2019 the Company paid a $4,757,900 ordinary dividend to American Financial Group, Inc. in the form of Insurance (GB) Limited common stock.
On June 13, 2019, the Company paid a $70,000,000 ordinary dividend to American Financial Group, Inc. in the form of cash.
D-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
On March, 31, 2019 the Company paid a $4,757,900 ordinary dividend to American Financial Group, Inc. in the form of Insurance (GB) Limited common stock.
On June 13, 2019 the Company paid a $70,000,000 ordinary dividend to American Financial Group, Inc. in the form of cash.
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
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Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes

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 |$ 4252248 |$ 879,209 |$ 0|3 5,131,457

Asset backed securities $ 0 [$ 4,091,147 |$ 2,649,542 |$ 01($ 6,740,689

All other bonds $ 1645000 |$§ 22418025 |$ 17,662,568 |$ 0[$ 41,725,593

Preferred stocks $ 200,606,250 |$ 17,237,225 |$ 12,220,555 |$ 0 [$ 230,064,030

Common stocks $ 469,846,962 |$ 15,135 |$ 96,164,605 |$ 0 [$ 566,026,702

Derivatives $ 0|% 329,951 |$ 0 |$ 0|$ 329,951

Total $ 672,098,212 |$§ 48,343,731 |$ 129,576,479 |$ 0 |$ 850,018,422
Liabilities at Fair Value

$ 0% 0 0% $ 0

Total $ 0% 0 |$ 0% 0|$ 0

All transfers between fair value levels occur at the end of the quarter. Transfers between Level 1 and Level 2 were a result of increases or decreases in
trade frequency. During 2019 there was 1 preferred stock with a fair value of $4,801,600 transferred from level 1 to 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 $ 0 |$§ 879209 |$ 0 [$ 0 1[$ 0 [$ 0 1[$ 0 |$ 0% 0 [§ 879,209
Commercial MBS § 4584456 |$ 0 |[$ (4666811) [$ 65509 |$ 16,846 |8 0 |$ 0 |$ 0% 0 |$ 0
Asset backed securiies  [$ 2,708,448 |$ 529483 [$ (317,530) |$ (66) |5 (254,994) |$ 0 [$ 0 |$ (15,799) |$ 0 [$ 2,649,542
All other bonds $ 539,304 |$11,667,339 |$ (3,268,559) |$ 2,683 |$  (19,355) |$ 3,892,789 |$ 0 |$ (8,633) |$ 0 |$ 17,662,568
Preferred stocks § 628089 |$11592466 |[$ 0 |$ 0 |$ 0 [$ 0 |$ 0 |$ 0% 0 |[$ 12,220,555
Common stocks $ 91,529,118 |$ 3,000,000 |$ 0 |$ (232,734) [$ (921,912) |$ 2,790,133 |$ 0 |$ 0% 0 |$ 96,164,605
Total $104,846,415 |$27,668497 |$ (8,252,900) |§ (164,608) |$ (1,179.415) |$ 6,682,922 |$ 0 |$ (24,432) |$ 0 |$ 129,576,479
b. Liabilities
$ 0 |$ 0 I8 0 |$ 0§ 0|8 0 1% 0 S 08 0 0
Total $ 0 1% 0 |$ 0 [$ 0 [$ 0 [$ 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. All
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).
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(5) Fair Value Disclosures

The Company's derivative assets and liabilities are not material and are included in Note 20A. (1) - (4).

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 government

agencies $ 15233467 |$ 15,155,982 |$ 15,233,467 |$ 0 1|$ 0|$ 0 1|$ 0
State, municipalities, and political

subdivisions $1,250,292,226 ($1,212,022,238 |$ 0 [$1,242,425336 |$ 7,866,890 |$ 0 |$ 0
Foreign government $ 136,209,533 |$ 166,382,359 |$ 0 |$ 136,209,533 |$ 0|$ 0 1|$ 0
Residential MBS $ 364,433,915 |$ 306,769,858 |$ 0 |$ 334914842 |$ 29,519,073 |$§ 0 |$ 0
Commercial MBS § 36,647,106 |$ 35292,315|% 0 [$ 300978709 |$§ 5,668,397 |$ 0 |$ 0
Collateralized loan obligations  |$ 421,262,312 |$ 424,446,174 |$ 0 |$ 420,566,975 |$ 695,337 |$ 0 |[$ 0
Asset backed securities $ 671,537,882 |$ 659,097,752 | 4,268,750 |$ 628,075,021 |$ 39,194,111 |$ 0% 0
All other bonds $1,043,315,872 ($1,017,699,234 |$ 1,645,000 |$ 819,891,577 |$ 221,779,295 |$ 0 |$ 0
Preferred stocks $ 308,338,447 |$ 302,611,988 |$ 229,053,500 |$§ 17,237,225 |$ 62,047,722 |$ 0 |$ 0
Common stocks $ 566,026,702 |$ 566,026,702 |$ 469,846,962 |$ 15,135 |$ 96,164,605 |$ 0% 0
Derivatives $ 329,951 |$ 329,951 |$ 0 |$ 329,951 |$ 01$ 0 |[$ 0
Mortgage loans $ 328,259,000 |$ 328,376,234 |$ 0 |$ 0 |$ 328,259,000 |$ 0 |$ 0
Cash and short term investments [$ 416,045,987 |$ 416,045,987 |$ 416,045,987 |$ 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 June 30, 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 $62 million and $55 million as of June
30, 2019 and June 30, 2018, respectively (see page Q14).

For 2019, the $62 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) $62 million of favorable development relating to the multiple peril crop insurance business, (i) $12 million of favorable
development relating to workers' compensation business, (iii) $7 million of favorable development relating to the surety bond business and (iv) $4
million of favorable development relating to the homebuilder's run-off business, partially offset by, (v) $5 million of adverse development relating to the

internal reinsurance program, (vi) $6 million of adverse development relating to the accident & health business and (vii) $20 million of adverse

development relating to the excess and surplus lines business.

For 2018, the $55 million decrease in reserves for prior years is primarily attributable to (i) $58 million of favorable development relating to the multiple
peril crop insurance business, (ii) $3 million of favorable development relating to the directors and officers business, (iii) $6 million of favorable
development relating to the surety bond business and (iv) $4 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) $2 million of adverse
development relating to ocean marine business, (vii) $4 million of adverse development relating to the Singapore branch operations and (viii) $4 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.
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Note 26 — Intercompany Pooling Arrangements
No significant changes

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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9.3

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
reat Amerlcan Internatlonal Insurance De3|gnated Activity Comgany (previously a sub3|d|arv of Great American Holdlnq Inc.) and Great American
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol[ ]
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] NoJ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) 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]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

Not applicable

FINANCIAL

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

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

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)
11.2 Ifyes, give full and complete information relating thereto:

Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] NoJ ]
$ 413,961
Yes[ ] No[X]
$ 322,470,154
$ 0

Yes[X] Nol[ ]

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 502,291,656 511,709,083

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 40,000,000 39,728,084

14.26 All Other 25,827,960 25,964,260

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 568,119,616 $ 577,401,427

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 Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

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

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration 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
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]

18.2 If no, list exceptions:

149556778 CAZ Creek Tax Lien Fund 6.50 05/08/2021, 09069ZZC8 Biowish Technologies Series E, 2312 8409 Curiousity Stream Inc. Series

A, 499188776 Knopp Biosciences LLC.
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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.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI 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]

Q07.2



Statement for June 30, 2019 of the GREAT AMERICAN INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

41

42

6.1
6.2
6.3
6.4

741

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Not applicable
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Not applicable
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Not applicable
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0

Total XXX XXX 0 0 0
Operating Percentages:

5.1 A&H loss percent 61.400%

5.2 A&H cost containment percent 30.800%

5.3  A&H expense percent excluding cost containment expenses 28.900%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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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
83-2911972.......... BSA Series Of FOMIESS INS........ccevirirriicieieiesssiss ettt sttt essss s ssesnns Unauthorized.... | .......... (0SS
. 83-4312138.......... Constitution Insurance Company LLC. . |Unauthorized....| ....
All Other Insurers
00000........... AA-3191289......... Fidelis Insurance Bermuda Limited Unauthorized....| .......... (0SSR IR
00000........... AA-1120175......... Fidelis Underwriting Limited Unauthorized....| .......... 0uveveveens | e
00000........... AA-5340310......... General Insurance Corp Of INIA............ceievririiieiessee bbb Unauthorized.... | .......... (0 SO OOOU SRR
00000........... AA-8310006......... KEIVIN RE LIMITEA. ...ttt Unauthorized....| .......... [0SR PR
00000........... AA-1120182......... Lloyd's Syndicate NUMDET 2689...........cccueiuieieieieineiecieeise ettt eeas GBR.......... Authorized........ | .......... (0SSR ISR
00000........... AA-1120184......... Lloyd's Syndicate NUMDEE 3268..............cccooveeeieierieeeieieeees s se s sensneas GBR.......... Authorized........ | .......... 0.viveveens | e
00000........... AA-1120067......... Lloyd's Syndicate NUMDEE 4242..............cc.cooiuiiiiiiiieiieeeete sttt GBR.......... Authorized........ | .......... 0uveveeiees | e
00000........... AA-5760055......... Singapore REINSUTANCE COMP.......ccviiuiriiiieieiiseis ettt bbb seaes SGP.......... Unauthorized....| .......... 0.veveveens | e
00000........... AA-5760064......... Starr INtN1INS SGP PTE LTD.....cuiuieeieieiieeieesseisstseeseese it tsessessssse e ssess st sssssesssssnees SGP.......... Unauthorized....| .......... (0SSR ISR
00000........... AA-5480080......... Tune Insurance Malaysia BErhad...............ccccceeriieueiiicreiiicesecee e MYS.......... Unauthorized....| .......... 0.oovevveins | ceeieeiieeenenas

Qo9




Statement for June 30, 2019 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

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.......ccovveveninienee AL|.... [T ST 7,773,065 | .ovovverenne 7,279,272 | oo 2,024,962 | ..oovvrinns 4,790,824 | ....oooevnnnn 23,889,322 | ..ovvvrenne 16,981,464
2. Alaska.....oovenrineneneee AK L | 2,048,482 ..1,501,531 | ..... 5,200,151 | coeeerireieinns 932,474 ...14,918,307 ...1,153,638
3. ANZONA...reerisinnene e AZ [ L | 11,419,376 9,683,152 | .ovvrrrrrnes 18,346,380 | .cocvvvrrnne 102,785,348 | .....ovvvvenen. 3,315,295 35,928,054
4. Arkansas...........oonnins AR |...... Lo | e 3,915,548 | ..o 3,670,518 | .o 1,204,179 | oo 1,348,043 | ...coovvrnen. 6,790,673 | .o 7,697,573
5. California.. ..99,391,551 | ... 87,367,208 ..42,655,712 | ... 92,192,911 .198,919,899 | ... ...233,066,278
6. Colorado.......cccvuereerernirninnns 14,667,402 | ......cccconn... 15,464,771 | oo 3,546,487 | ..ooovvvvenee 3,826,681 | ..ccvvveenne 23,494,639 | ...cooovrnenee 19,124,770
7. Connecticut.........cocvvvverrrenresn CT v L | oo 6,726,550 | ...oovvirrrenn 5,015,952 | ..o 1,632,705 | oo 1,213,409 | oo 12,248,685 | ....ccvvvveenee 9,818,178
8. Delaware........cccoeonererrnieneene DE | oL | e 3,141,620 | ..oovveeenns 3,074,615 | .oovernne 16,507,094 | ......cccccone. 10,193,588 | ..ccovvvenne 77,042,456 | .......co.ccc.e. 60,303,763
9.  District of Columbia..............DC | ool | oo 4,156,883 | .....cccovvvnne. 3,769,294 | ....oocvvins 824,223 | ..o 528,504 | ...cocovervrinne 7,844,970 | oo 6,807,566
10, Florida. ... FL [....... Lo | s 52,500,121 | coovereieren 39,133,725 | ..o 23,865,161 | ..ocevvvrrenee 39,621,105 | ..oovverenn 62,911,595 | oo 71,131,516
11, GEOMGia. .o GA |... Lo | v 25,382,016 | ..ovvvvreene 22,485,147 | .oovvren 49,320,690 | ...cocvrvene. 33,160,570 | ...ovvverreenn 39,036,711 | coveveerene 42,287,151
12, Hawaii......ooovrverrerernee Hif....... Lo | e 3,492,929 | ..o 3,093,985 | ..o 887,580 | .oooverreraenne 3,733,378 | oo 5,889,192 | oo 6,081,651
13, 1daho.....occcrerce ID|..... Lo | s 3,861,654 | ..coovvevrnnne 2,720,206 | ..covcrevrriinnee 753,192 | o 586,496 | ....c.ccrcvrvrenee 6,113,464 | ...cceoovvrne 6,501,425
14, MNOIS.....cvueeeeeeeeeereereireeieeeeene [ Lo | s 39,562,197 | ..eoveeeenn 63,317,128 | ..o 16,757,816 | .ocvvereene. 25,818,637 | .ovveveenne 123,643,584 | ......cooonve. 82,159,268
15, Indiana.......cccovvrerviveiniireirenins IN|....... Lo | v 12,262,075 | ..o 18,135,628 | ...oovvvvrrrenee 7,597,369 | ..ocvvrerrinne 8,316,587 | .ocvvrvenne 26,576,657 | ...ocoovvrenee 17,696,414
16, 1OWa. .o A ... Lo | v 21,402,679 | .covreeene 27,746,809 | ...coovvnnvee 28,240,340 | ...ovovvnnne 12,307,578 | .o 24,039,309 | ..ovorrrenee 18,785,452
17, Kansas.......ccovneneneeneinerines KS|....... Lo | e 24,588,499 | ......ccooevene 27,708,371 | covvverene 17,693,922 | ...covvvennee. 13,920,417 | oo 6,027,711 | oo 13,662,744
18, Kentucky.....cooooverereirinieneanee KY|....... Lo | s 14,634,083 | .ooovereeene 7,866,273 | oo 4,408,107 | oooveerenes 8,621,451 | oo 16,303,130 | wcovevrerenne 12,318,697
19, LouiSiana.........coceveveneerieerenes LA|..... Lo | e 8,582,165 | ..coovvverrrine 7,682,974 | ..o 316,051 | oo 2,067,361 | oo 10,411,562 | ..ocvvvrrrnne 10,437,535
20.  Main€....overerererieiireneereias ME | ....... Lo | e 1,653,865 | .oovvererrenne 1,516,714 | oo 607,388 | .oocoverrrrrenne 1,584,280 | ..ovvrrrrennn. 2,573,960 | .cooovrrrnrnnes 1,807,058
21.  Maryland.. ..11,976,228 | ... .10,057,619 | ..... ....384,203 ...1,444,369 ...29,966,775 | ... 22,801,093
22. Massachusetts 22,209,419 | covrriee 16,663,777 | covvvvernnen 11,747,614 5,471,391 27,164,255 | ... 27,497,720
23, Michigan........cooeneuniniririnnnne 16,567,190 | ..ccvvveenne 16,247,904 30,476,229 | ....covvveenee 12,511,658 | ..ccvvveinnee. 37,211,677 | oo 38,249,607
24.  Minnesota.... ...14,461,930 | ... .19,052,306 ...28,421,950 ..5,544 141 ..32,429,801 | ... .28,029,711
25, MiSSISSIPPI....couevererereneerereenee MS | il | i 4,937,985 | ..o 4,351,320 | .o 4,813,838 1,544,582 | ...ccovvernnn. 8,666,095 | .....cccovvvrenee 9,559,750
26, MiISSOUN...cvvrerrerrerernnernieinns 17,556,686 | ....ccceoennv. 21113147 | e 30,711,079 | oo 11,044,683 | ....coooenee. 34,456,365 | ...cocovvenn 20,294,320
27.  Montana........ccoeeereeneereerneeneen. MT |....... Lo | e 2,269,152 | ..ooovvvrirnne 2,156,806 | ...covvvrrrreennns 331,547 | oo 640,384 | ...coeovernenee 2,291,609 | ..ccocvvvrnrnne 2,799,983
28.  Nebraska.........cocoerrerereerennen. NE|....... Lo | v 13,837,759 | oo 17,727,454 | ... 9,277,151 | v 11,735,710 | oo 11,555,395 | ..oovovverrnenne 9,739,300
29.  Nevada......commneeneeneneen. NV ... Lo | e 6,236,040 | ..coovverrien 5219141 | oo 2,824 577 | oo 1,656,110 | ..ovvrreenee 14,900,096 | ...covvoeenee. 18,753,902
30.  New Hampshire.........cccoocuvnene NH|....... Lo | e 1,387,637 | oo 1,119,268 | ..o 179,420 | oo 209,970 | .oovvrerrinne 5,889,852 | ...covvvrirrinee 5,303,440
31, New Jersey....ooonvrernennns NJ o Lo | v 23,843,057 | oo 17,466,674 | ....ovveenene 6,091,858 | ...ccvvvvrreenee 5,279,483 | ..cooovvrrenne. 77,301,616 | .o 48,006,514
32, New Mexico.......cocrvvrerrenne NM | ...... Lo | s 3,063,630 | ..covvvrerrrenne 2,672,582 | oo 779,559 | oo 4,128,070 | .coovvvrcrnne 2,985,742 | ..o 4,096,615
33, New YOrK....oooneneinencireieinns NY|...... Lo | e 66,901,362 | ....covvnvvenn 60,188,994 | ......ccccoene. 13,152,081 | oo 8,869,308 | ....cccvvenne. 99,484,860 | .............. 110,443,539
34. North Carolina.........cocoeeeese NC | ol | v 19,592,304 | ......cccceoue. 16,332,345 | ..o 6,456,289 | .....ccvvrrenes 4,616,246 | ... 28,462,712 | coovvvernee 24,191,630
35.  North Dakota........cocoveuereeee ND | ool | e 9,095,930 | ..oovvvrenne 12,275,777 | o 4377918 | oo 8,507,886 | ...ccoervrreenee 3,133,457 | v 7,514,039
36, Ohi0..covererecnerereeerneened OH |l | 14,113,756 | ..oovvvnnee. 15,772,869 | ..coovvvvrrenee 3,485,761 | oo 4797,870 | .o 33,440,864 | ................ 26,619,089
37. Oklahoma.........cocovvnrrrrnee. OK | ool | e 8,864,344 | .....ccovveen 8,272,412 | oo 3,213,102 | v 8,049,757 | oo 8,071,067 | .covvvvrrrrnnen 12,661,587
38, 0regon......ceveneencrnrneneneen OR |l | e 6,298,737 | oo 6,467,175 | oo 5,274,430 | ..ocvvvvrrenee 2,106,686 | ......ccoernne 15,183,795 | .o 19,591,385
39.  Pennsylvania..........ccoooeenecee PA | il | e 24,028,015 | ..ovevvvrnee 21,710,503 | ................18,568,964 | .................. 5,174,950 | ..oovvvrennes 44,372,249 | ..o 53,500,444
40. 4,101,377 ...3,504,276 754425 | 6,963,101 ..4,178,937
41.  South Carolina........c.cocerreeeee.SC | ool | v 7,977,886 6,307,452 2,506,452 16,298,517 16,354,978
42. 7,317,536 | ..ocovvreenne. 13,715,511 | viieie.5,898,855 | oo 6,511,496 33,273,605 10,817,325
43, ...6,491,132 ...2,040,538 ..15,463,475 | ... 14,297,194
44, 59,938,709 32,459,727 | oovvvven 87,725,390 | ...covvrenee 83,652,984
45, Ut UT L [ 5,367,553 | .ovrrerinrens 4,697,690 | .....ccce0rrn. 1,305,168 | oo 2,157,736 | covvvererennne 10,457,698 | ..ocovvrrnne. 10,304,792
46, Vermont........coovenenonecneeee VT [l | i 651,923 | .o 44574 | o 2T,334 | 44,423 | oo 547,871 | v 350,731
47, Virginia....cooeveeveeeersrneineeenes VA|...... Lo | e 10,761,799 | oo 9,049,963 | ..ccvvvvvrninne 3,426,022 | ..coovvernne 1,117,467 | oo 23,553,758 | ...ccvvvnenee 23,638,935
48.  Washington..........ccocevrrieninnee WA|...... (TR TR 19,297,012 | oo 16,246,970 | ..ooovvvvrenee 2,610,239 | .o 2,780,406 | ....ocovvrrnnne 24,867,600 | ....ccovvrnenee 31,476,044
49, West Virginia........cocooereveeee WV [l | i 2,535,730 | .oovvriirrinn 2,054,417 | oo 3,702,726 | ..covverrirnee 180,324 | ..o (80,998) | ...vorrrrrinn 1,360,363
50.  Wisconsin........coevveeneeneenmeenee WH ol | e 13,127,062 | ..ccovvvennee. 10,650,964 | ......ccccvvvvenee 8,878,119 | oo 6,741,044 | ............... 27,591,077 | cooovverenee 14,291,606
51, Wyoming.......coeevenereenrneeee WY |l | i 1,655,957 | i 1,132,256 | oo 216,543 | .o 123,850 | oo 1,959,809 | ..coovvvvrerene 1,848,135
52.  American Samoa..........coeeeer e AS | oo Nuc | 0 | e (0 R (0 (0 SR (0 SO 0
53, GUAM...covvvrerrererrernerneennGU [l [ 2876 | s 1,072 | o LV TR 0 | 0 | e 0
54.  Puerto RiCO.......coenvevvenrcneeed PRl | ii00000229,669 | e 198,507 | .oeveeeeceenen 22,859 | oo 11,397 | e 816,552 | e 255,339
55.  USVirginIslands.........cccoeoeee VI | il | a0 e [0 TR 0 [ e 0 [ im0 | e 0
56.  Northern Mariana Islands....... [EESRR 0]... | 0 | 0
57. Canada......cccovvnevenenn . CAN | il | i 24.917,401 | 23,505,817 | ..ooevcvrine 5,608,132 | ..ocovvrvrrenes 6,727,049 40,387,247 | cvvvvrnne. 39,944,145
58. XXX | s 17,055,541 | oo 19,806,126 | ...ocovovennee. 10,425,987 | oo 10,620,290 | ..ooovenennes 48,820,866 | ....cccoveenve. 30,393,362
59. XXX 834,388,885 816,846,783 503,596,049 546,659,522 1,547,604,970 1,452,568,736
DETAILS OF WRITE-INS
58001. SGP SINGAPORE............cccconnenn. 0.0, IS 15,282,555 |...ccoovvenee. 18,545,816 |..cccveeveneen. 10,437,948 |....ccoevenee. 10,599,360 |....ccocovenee. 44,898,414 | ... 25,113,598
58002. GBR UNITED KINGDOM............ (.00, G I 1,585,630 |..oovrverererns 738,766 | ..o (0 (01 I 2,463,407 |..oovvernnn 2,395,147
58003. NLD NETHERLANDS................. XXX [ 162,016 | .ovovververreeirnes 484,509 | .o [0 20,930 | .corrrrerriens 1,356,027 |.covrrrerrennn 2,510,481
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..XXX... | coeoveerirreernininnee 25,341 | o 37,035 | e (11,961) | oo (018 103,018 | oo 374,136
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s 17,055,541 | oo 19,806,126 | ...ccovovvnnve. 10,425,987 | .ovoviennnes 10,620,290 | ..ooovvrrnnns 48,820,866 | ........ccee... 30,393,362
(@) 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............c.vvereenniernerierireeens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 2
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile..... 0




Statement for June 30, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
GAl Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
GAI Holding Bermuda Ltd. (77%) »
GAIl Indemnity, Ltd. #
Neon Capital Limited
NCM Holdings (U.K.) Limited
Neon Capital Managers
| Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Insurance Agency A/S (89.425%)
Sampford Underwriting Limited #
Xenon Agency Limited
Helium Holdings Limited
Neon Employee Ownership LLC (23.35%)
GAl Australia Pty Ltd

HHH

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

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

Q11

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
DE 31-6549738
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094

MI 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR
GBR 98-0412245
ITA
GBR
GGY
GBR
ITA
BMU
GBR
DNK
GBR 98-0431601
GBR
BMU
DE
AUS




Statement for June 30, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

Part 1 - Organizational Chart

American Financial Group, Inc.

L

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 *

L

Annuity Investors Life Insurance Company *

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (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

Great American Specialty & Affinity Limited
Insurance (GB) Limited *
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 *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC

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

Summit Consulting, LLC

* Denotes insurer

Heritage Summit Healthcare, LLC

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

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

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

Q11.1

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

Domiciliary

Great American International Insurance Designated Activity Company *

Location FEIN NAIC Co. Code

OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
> 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

GBR

GBR

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 June 30, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American 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
GAl 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

A 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
> 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
> 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
> 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 June 30, 2019 of the GREAT AMERICAN |NSU RANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 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 Domiciliary[to Reporting| Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?

|Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN)
31-1544320 ....1042046 American Financial Group, INC.........cccoceververrrnieiennesensssensenseisssenees | OHuciiiies [UDP i [t Ownership......... | .oevee. 0.000 | .o | 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..........cccevivieieirienenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
(S RO (O 27-1577326| .......... 0 | o0 e American Real Estate Capital Company, LLC.........c.cccvvnrnrrrirnerneenes American Money Management Corporation.................. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
0ures e [0 S 27-2829629| .......... (O USRI O N ISR Mid-Market Capital Partners, LLC...........cccooerreviererieeseeseseesiennns American Money Management Corporation.................. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0ueee [ [0 S 41-2112001] .......... (V1 I (11 I APU Holding COMPANY.......c.iurierrerrirreirneeneireiseesessssessesesssssessssesssseeees American Financial Group, INC..........oerreevenrerrerrernenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0ures e [0 S 23-6000765| .......... [0 OIS 0 I ISR American Premier Underwriters, INC...........coovvivieenieiericnieiesiennns APU Holding Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0uiee [ e [0 S— 13-6400464| .......... (O RSO | I ISR Lehigh Valley Railroad Company...........cocveureeeneenreneineneeneineesseseseneens American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0ures e [0 S 46-1665396| .......... (O USROS O I ISR Pennsylvania Lehigh Oil & Gas Holdings LLC..........cccccoevieierinieiienns Lehigh Valley Railroad Company............cccoueverrivnreennes Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
O SRR (O 20-1548213| .......... (O TR I RS Magnolia Alabama Holdings, INC........ccovvirerneereeeseereeenene American Premier Underwriters, INC..........coccovvrevneenn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N
0ures e [0 S 20-15740% .......... (O USSR 0 I ISR Magnolia Alabama Holdings LLC..........ccovvreienisieeisieiesiene s Magnolia Alabama Holdings, INC.........cccocvevirerrireinennnns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0ueee [ e [0 S 46-1852532| .......... (O RSO | I ISR Michigan Oil & Gas Holdings, LLC..........cocoerririnrerrrnincneerereeseceeseneens American Premier Underwriters, INC..........coccovovereuneenen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0ures e [0 S 46-1480078| .......... (O USROS O N ISR Ohio Oil & Gas Holdings, LLC..........cccoeuirieierieieiseieseisessesse s American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0ueee [ [0 S 13-6021353] .......... (O UOSUR | I ISR The Owasco River Railway, INC.........cc.corrrrurrerrininrreeeeseeseeseeeeens American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... 0 76-0080537 PCC Technical INQUSEHES, INC.....ovuvvrverreiririreiereiseieese e American Premier Underwriters, INC........cccocovvrevnnnn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
0..... 23-1537928 Penn TOWETS, INC......vueririirieireinieierce et American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... 46-3246684 Pennsylvania Oil & Gas Holdings, LLC..........ccccovuvvivrnerseneennnns American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... 23-6000766 Pennsylvania-Reading Seashore LiNES..........ccoovevreerminernreneereeneeneeneens American Premier Underwriters, Inc Ownership......... | ...... 66.670 | American Financial Group, Inc. | ...... |\
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..........coeurreenrenrenineneresese e APU Holding Company. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
0..... 31-1446308 Hangar ACQUISIION COMP.......cvueuivrireieiiieieisisie s sesnes APU Holding Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0..... . 191-1242743] .. 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.........cccocvveieiriierreinnnnn. APU Holding Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
O TSR (O 31-0823725 Dixie Terminal Corporation............cccweeeeerrereerserneensensesenesssesseseesessesens American Financial Group, INC..........ccevrvreenrereerrernenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
0uveee | e [ 98-0606803 GAl Holding Bermuda Ltd...........cccoeeerrivicreiececesce e American Financial Group, INC.........cccoceviveericreennnns Ownership......... |...... 69.990 |American Financial Group, Inc. | ...... N......
(S O RRR [0 S 98-0606803 GAIl Holding Bermuda Ltd..........cccoeurueenerneeneereineneseeeeeseeeeeeeeeeeeneens GAl Australia Pty Ltd..........ccoooreeneneireininnereseenceneens Ownership......... | ...... 30.010 | American Financial Group, Inc. | ...... N.......
0uries [ [0 S 98-0556144 GAIlIndemNity, LE.......covrieeireeeeie s sesnsns GAl Holding Bermuda Ltd Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
(S OSSR [0S U Neon Capital Limited GAl Holding Bermuda Ltd Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0 | e [0S O NCM Holdings (U.K.) Limited..........cccccoueerviererieesieeeeees e Neon Capital Limited............ccoeverveverenirieicceicees Ownership......... ....100.000 |American Financial Group, Inc. | ...... N......
(S TSR [0S U Neon Capital Managers NCM Holdings (U.K.) Limited..........cccoovurinrnrirerernis Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0uvve | e s [0SR RS Neon Holdings (U.K.) Limited Neon Capital Limited............ccoevvrvrerenirieieeeies Ownership......... ....100.000 |American Financial Group, Inc. | ...... N.......
0 OO RR [0S 98-0412245 Lavenham Underwriting Limited...........cocoereeneenenencneneecseeneisereins Neon Holdings (U.K.) Limited..........cccoonenrnininineinns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N.......
0 | e O e NEOoN [aly S.R.L...viiiicece e ITA......... NIA........... Neon Holdings (U.K.) Limited..........ccccooveernvieiriierenne Ownership......... |...... 60.000 |American Financial Group, Inc. | ...... N.......
(S TSR (0[S U Neon Management Services Limited............cocvrurenrnnencenceneereireieneeneens GBR........ NIA........... Neon Holdings (U.K.) Limited..........ccccooovirrnninninrns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N......
0 | et 0o [ eveeeieeeens | e (01 I (O Neon Sapphire Underwriting Limited.............cccoevireeneceeieeeeceees GGY........ NIA........... Neon Holdings (U.K.) Limited..........ccccoveereriiiriierenns Ownership......... ....100.000 |American Financial Group, Inc. | ...... N......
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0..... Neon Service Company (U.K.) Limited.........cccvevrrerrrerremeernernennennennens GBR........ Neon Holdings (U.K.) Limited..........cccocrrrrnrnrenne. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... Studio Marketform SRL.........cccieieieeieeese e ITA......... Neon Service Company (U.K.) Limited................ Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... Neon Underwriting Bermuda Limited.............ccoeirrrnininrenneneeens BMU........ Neon Holdings (U.K.) Limited..........cccocovrrrvrnnenne. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... Neon Underwriting Limited..........cccovrereeeneieeseeseeessese s GBR........ Neon Holdings (U.K.) Limited...........ccccouerrvrrirennes Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... Orca INSUrance AGENCY A/S.........rurieenrereeeireesnseseessessssessseesessessssessens DNK........ Neon Holdings (U.K.) Limited..........cccocrrrrrinrenne Ownership American Financial Group, Inc. | ...... N....... 0...
0..... 98-0431601 Sampford Underwriting Limited............cccocovveveveinressieieveisiieiessenneens | GBRu Neon Holdings (U.K.) Limited...........ccccouerririrennes Ownership American Financial Group, Inc. | ...... N....... 0...
0..... Xenon Agency Limited.... . |Neon Holdings (U.K.) Limited.... ..| Ownership. American Financial Group, Inc. | ...... N....... 0...
0..... Helium Holdings LIMIted.........ccoceieeieieieesieesseseeeses s American Financial Group, INC.......cc.ccocvveverrnnnns Ownership American Financial Group, Inc. | ...... N....... 5.
0..... Neon Employee OWnership LLC..........cocvvrrerineenrenrinriecnseneeeseseeseneens DE........... Helium Holdings Limited............ccoovninininiinnees OWNErship.....cco. | 1100:23.350 | 1ovoieiiireeeeseee e | eeene |\ 5.
0..... . . GAl Australia Pty Ltd.........cccoevrvrrerrrnnn. . |AUS........ . |Neon Employee Ownership LLC... .. | Ownership. ....100.000 | American Financial Group, Inc. | ...... N....... 5.
0. 06-1356481 Great American Financial ReSOUCES, INC.........covererrreererreneereinienrereies DE........... American Financial Group, INC........cccovovvrienrennen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 1...
0uves e [0 S 31-1422717 AAG InSUrance AgENCY, INC.......cvveveiiieieiieieieessssie e sessenaees KY..oovnne. Great American Financial Resources, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uee [ [0 34-1017531 CEres GroUP, INC.....vueererereerecineieieeseieeese et ssnenns DE......... Great American Financial Resources, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0ures e [0 S 47-0717079 Continental General Corporation.............c.ceeeereierreeneieeessessessseenns NE........... Ceres Group, INC.....c.cvvveievneeieiesieeseisseeens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0 OO SR (O S 34-1947042 QQAGENCY Of TEXAS, INC...oovvrerieriiieieire et TXeories Ceres Group, INC........vevererienreneeneieerseneeseeneiees Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uries e [0 S 31-1395344 Great American AdViSOrs, INC........ceveciereieinnnieese s OH.......... Great American Financial Resources, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. |63312... | 13-1935920 Great American Life Insurance Company..........coveueereeneeneerseneeneeneennes OH.......... Great American Financial Resources, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0084| American Financial Group, Inc. [93661... |31-1021738 Annuity Investors Life Insurance Company............cccceeveveeeerieieenieeenenns OH.......... Great American Life Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0uee [ [0 S 27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC..........cccccccoovnrirrirnnnns MD.......... Great American Life Insurance Company Ownership......... | ...... 85.000 | American Financial Group, Inc. | ...... N....... 0...
0ures [ [0 S 27-0513333 Bay Bridge Marina Management, LLC...........cccocvevinerinisienisiennns MD.......... Great American Life Insurance Company............ Ownership......... | ... 85.000 | American Financial Group, Inc. | ...... N....... 0...
(S USSR (O S 20-1246122 Brothers Management, LLC............couvuririreeneireenieeeseseeeeseeseeseeeeees | I Great American Life Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0ures [ [0 S 81-3737639 Charleston Harbor Fishing, LLC..........ccccoveuiiniriiininieseeieseesensneens SC.vren Great American Life Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
(S OO (O 20-4604276 GALIC - Bay Bridge Marina, LLC........ccccoeinmurreninrireereineneeneieeseennenns MD.......... Great American Life Insurance Company............ Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...o. 0...
0 | et (| 31-1391777 GALIC Brothers, INC........ccceiiiereiieeiieeie et ses s OH.......... Great American Life Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
(S OO TRR [0 26-3260520 Manhattan National Holding Corporation..............ccc.ecreereeeeneeneeneensinns OH.......... 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........c..cccoceeverrerresersniecnnns | OHevinn Manhattan National Holding Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... . |52-2179330] .. Skipjack Marina Corp.......... . | Great American Life Insurance Company.. . | Ownership. ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 42-1575938 Great American Holding, Inc American Financial Group, INC..........cccceveviernnes Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... 80-0333563 ABA Insurance Services, Inc Great American Holding, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... . 127-3062314] .. Agricultural Services, LLC................... . | Great American Holding, Inc.. . | Ownership. ....100.000 |American Financial Group, Inc. | ...... N....... 0.
0..... Great American Holding (Europe) Limited..........cocverrurineenieneeneinienenn. GBR........ NIA........... Great American Holding, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uvves | e s 0o [ ereerrveeeens | e (01 SOOI | I ISR Great American Europe Limited............coceevieeieceeiceees e GBR........ NIA........... Great Amerian Holding (Europe) Limted.............. Ownership......... ....100.000 |American Financial Group, Inc. | ...... N....... 0...
0 OO [0S AA-1784136] .......... 0 | e | Great American International Insurance Designated Activity Company.. | IRL.......... (A Great American Europe Limited...........cccocveurnenne Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0 | et 0 e [ e (01 I (O Great American Specialty & Affinity Limited...........cccoeevveerviceiiiees GBR........ NIA........... Great American Europe Limited.............ccccueeveeee. Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
(S TSR [0 JS— AA-1120817] .......... 0 | e s Insurance (GB) LiMited..........c.errrerurereinierereieeeeseiseeseeeteeeseeeeeeeees GBR........ [DISJ— Great American Europe Limited...........cccocveunenne Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |23418... | 73-0556513] .......... (O SRS 0 N ISR Mid-Continent Casualty COMPaNY.........c..ccevevrrreeereerieesresieseseesesseseenens OH.......... 1 Great American Holding, INC........c..cccoevvevevininnne. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
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0084| American Financial Group, Inc. | 15380... | 73-1406844| .......... (O UUSURN | I ISR Mid-Continent Assurance COMPaNY............cureeererrenesnesnsesenessssenesnens OH.......... A Mid-Continent Casualty Company...........cccoeeeeenverrennens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. | 13794... | 38-3803661] .......... (O USSR O I ISR Mid-Continent Excess and Surplus Insurance Company..............ccceun... DE......... A Mid-Continent Casualty Company..........cccccverveerernneas Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
30-0571535] .......... (O USSR | I ISR Mid-Continent Specialty Insurance Services, INC...........covrvrvrrerrrerrernnns Mid-Continent Casualty Company...........cc.oeerenvenrennen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
73-0773259 Oklahoma Surety COMPaNY..........ccvevieeieieirieieessee s Mid-Continent Casualty Company..........cccecvereerrrernnens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
34-16073% National Interstate COrporation...............oeueereerrerrerserneeneersereeseseeneeneens Great American Holding, INC........ccuvververrerrernireienrineinns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
34-1899058 American Highways Insurance Agency, INC..........ccevverevnenieneineinnnns National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
. 131-1548235] .. Explorer RV Insurance Agency, Inc.... . | National Interstate Corporation.. . | Ownership. ....100.000 | American Financial Group, Inc. | ...... N....... 0.
98-0191335 Hudson Indemnity, Ltd.........cccooviveieiieieiceisieesecse e National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
66-0660039 Hudson Management Group, Ltd.........cccoeurerenrereerninreneneiecnseseeeeeens National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ 0...
. | 34-1607396| .. National Interstate Insurance Agency, Inc.. . | National Interstate Corporation.............. . | Ownership. ....100.000 | American Financial Group, Inc. | ...... N....... 0...
36-4670968 Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, InC..........c.ccee.. Management...... | ........ 0.000 |American Financial Group, Inc. | ...... N....... 4.
0084 | American Financial Group, Inc. | 32620... | 34-1607395 National Interstate Insurance COMPaNY.........cccoovvierrerirereireiseeneiens National Interstate Corporation.............cccouevirierenenas Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 11051... |99-0345306 National Interstate Insurance Company of Hawaii, InC...........ccccovvervenncn. National Interstate Insurance Company...........c..coe...... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0ures e [0 S 43-1254631 TransProtection Service CoOMPaNYy..........ccoveiereeieiesieiessssesseisseenns National Interstate Insurance Company.............ccceuue. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. |41106... | 95-3623282 Triumphe Casualty COMPEANY..........ccurureererereireeeeseeneeseeseeseesseeseeseeeees National Interstate Insurance Company............cccce...... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. [21172... |86-0114294 Vanliner Insurance COMPANY..........covurevrruiuerreieinseiessiesessssssessessssanees National Interstate Insurance Company.............ccceeuvneee Ownership......... ....100.000 |American Financial Group, Inc. | ...... Yoo 0...
(S SRR (O S 20-5546054 Safety Claims & Litigation Services, LLC.........ccovvveurrirninrneerrirninienninns National Interstate Corporation............c.ccoevvverrereenrennn. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0 | et [ 46-4570914 Safety, Claims and Litigation Services, LLC..........cccccoevvveerercecnnieerenns National Interstate Corporation Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0084| American Financial Group, Inc. |22179... |95-2801326 Republic Indemnity Company of AMENICa...........cvrveererrerrernereeneereereeenes Great American Holding, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |43753... |31-1054123 Republic Indemnity Company of California............ccceveuerereriniereinnens Republic Indemnity Company of America...........c......... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
(S USSR (O S 59-1683711 Summit Consulting, LLC Great American Holding, INC........ccuvveeverieneensinienineins Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0ures [ [0 S 59-3385208 Heritage Summit Healthcare, LLC Summit Consulting, LLC........ccovvvveirinereinieieineienens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
(S OO (O 82-2462705 Summit Real Estate Holdings, LLC.........c.cocveurrnmrrnncnrnereiecsneneinne | I NIA........... Summit Consulting, LLC.........ooovrrerreinenereieesiennenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...o. 0...
0 | et (| 59-3409855 Summit Holding Southeast, INC...........cccoeviierieiiericcee s | I NIA........... Great American Holding, INC..........cccoeovvvevereveeeiiennns Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0084| American Financial Group, Inc. | 10701... | 59-1835212 Bridgefield Employers Insurance Company............coceeereeneeeeseeneeneenees | I (A Summit Holding Southeast, INC.........ccccovvnerrurrirnienienes Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. | 10335... |59-3269531 Bridgefield Casualty Insurance Company.........c.ccveeienesieeneinnnnnns | I A Bridgefield Employers Insurance Company.................. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0084 | American Financial Group, Inc. | 16691... |31-0501234 .. Great American Insurance Company.. . | American Financial Group, Inc.......... .. | Ownership. ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. [ 37990... | 31-0973761 American Empire Insurance Company Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
(S TR (O 59-1671722 American Empire Underwriters, Inc American Empire Insurance Company............ccccoeeeevene. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. [ 35351... [ 31-0912199] .. American Empire Surplus Lines Insurance Company. . | Great American Insurance Company.... .. | Ownership. ....100.000 |American Financial Group, Inc. | ...... N....... 0.
0 OO [0S 31-1463075 American Signature Underwriters, Inc Great American Insurance Company............cccveeeeeeen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uvves | e s (| S 59-2840291| .......... (01 SOOI | I ISR Brothers Property Corporation..........cccouceeceeiieeeeceseeee e Great American Insurance Company..........cc.cccevvevvennes Ownership......... ....100.000 |American Financial Group, Inc. | ...... N....... 0...
0 OO [0S 25-1754638| .......... 0 | e | Brothers Pennsylvanian Corporation..............cceeereeeenceneeneenseneeneeneens Brothers Property Corporation.............ccooneereereerneencen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0 | et (| 59-2840294| .......... (01 USRI I ISR Brothers Property Management Corporation...............cccccevveueveiienenens Brothers Property Corporation............c.ccoceeeeeiviennnn Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
(S TSR [0 JS— 31-1277904| .......... 0 | e s Crop Managers Insurance AgenCy, INC.........ccverrereereenseeneeneeneieeseeneens Great American Insurance Company............cccveeeeenen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0ueves e [0 S 31-0589001] .......... (O SRS 0 N ISR Dempsey & Siders AGENCY, INC.........ccvveevrereeieieereeeee s sesesisnens Great American Insurance Company...........c..cceeevveenens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...




€210

Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group| Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary[to Reporting| Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0..... 31-1341668 Eden Park Insurance Brokers, Inc. Great American Insurance Company............coc.veeeeennen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
Ouees [rrererrerreveeneseesensessensensssns | Quvevveienes [ vvveserieinnnns El Aguila, Compaiiia de Seguros, S.A. de C.V... Great American Insurance Company...........cc.ccveerveenees Ownership......... ....100.000 | American Financial Group, Inc.
0..... 39-1404033 Farmers Crop Insurance Alliance, INC...........covrverenrnrireinineensereiesennens Great American Insurance Company............coc.veervenen. Ownership......... ....100.000 | American Financial Group, Inc.
0..... 13-3628555 FCIA Management Company, INC.........cccceueierninieeneieneseiese s Great American Insurance Company...........ccceveerveenens Ownership......... ....100.000 | American Financial Group, Inc.
L0 PRI UUTTRRRRIRRIRS | | NSO PSR Foreign Credit Insurance ASSOCIAtION............cccvrurverrerrerrerneeeereeseeneeneens Great American Insurance Company............cocveereenen. Management...... | ........ 0.000 | American Financial Group, Inc.
0..... 81-0814136 GAI Mexico Holdings, LLC.........ccoveieiririeeireieieseiesesssissseessiesenns Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc.
0..... . [31-1753938| .. GAl Warranty Company.............. R . .. | Great American Insurance Company ... |Ownership. ....100.000 | American Financial Group, Inc.
0..... 31-1765544 GAl Warranty Company of FIOrida............cccoeveeeiniereiesisiessssenenns GAl Warranty COMPany..........cceveereernseenesnseeniennns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
(S USSR (O 61-1329718 Global Premier Finance Company...........ccvueenrerrunenesnmenesnsensensesneenes Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ 0...
0..... 74-2693636| .. Great American Agency of Texas, Inc.... . | Great American Insurance Company.... .. | Ownership. ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 26832... | 95-1542353 Great American Alliance Insurance Company...........cocoveeereeneerrerseneens Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |26344... | 15-6020948 Great American Assurance CompPany..........c.eereereieiersessenssnsesienns Great American Insurance Company............ccevverveenens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 39896... |61-0983091 Great American Casualty Insurance Company..........coc.cecveereereeeenreneens OH.......... [DIS J— Great American Insurance Company............cccveeeeenen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. | 10646... | 36-4079497 Great American Contemporary Insurance Company...........cccoevveeennens OH.......... DS.....c.... Great American Insurance Company..........cccevverveenens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 37532... | 31-0954439 Great American E & S Insurance Company. Great American Insurance Company............cccveeeeenen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084 | American Financial Group, Inc. |41858... |31-1036473 Great American Fidelity Insurance Company Great American Insurance Company..........ccoevverveenens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
(S SRR (O S 31-1652643 Great American Insurance AgENCY, INC.........ovverevenrereireineneensereieeneeens Great American Insurance Company............cocveeeeencen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0084| American Financial Group, Inc. [22136... | 13-5539046 Great American Insurance Company of New York..........cccccccvveevennnee. NY..oonnns DS...... Great American Insurance Company..........cc.ccoevveevennes Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0uee [ [0 S 31-1073664 Great American LIOYd'S, INC........c.vererererrerrinineneineseie s TXeorees [DIS F— Great American Insurance Company............cccveeeeenen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0ures [ [0 S 31-0856644 Great American Management Services, INC........ccovvevrnenenieriennnns OH.......... DS....co.. Great American Insurance Company...........cc.oevverveeeens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 38580... | 31-1288778 Great American Protection Insurance Company. ..|OH.......... [DISJ— Great American Insurance Company............cccveeeeenen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0ures [ [0 S 31-0918893 Great American Re Inc .. |DE........... DS....c.. Great American Insurance Company..........ccoevverveeeens Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0084| American Financial Group, Inc. | 31135... | 31-1209419 Great American Security Insurance COmMpany...........cocoeereeeeneereerneneens OH.......... [DIS T Great American Insurance Company............cocveereencen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...o. 0...
0084| American Financial Group, Inc. [ 33723... | 31-1237970 Great American Spirit Insurance Company Great American Insurance Company..........ccccoevveveennes Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... 83-1694393 Great American Underwriters Insurance Company. Great American Insurance Company............cccveeeeencen. Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 59-1263251 Key Largo Group, INC.......oveieieieiieiesseieisee e Great American Insurance Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... N...... 0...
0..... . 1871850814 | .. PLLS Canada Insurance Brokers Inc.. . | Great American Insurance Company.... .. | Ownership......... | ...... 49.000 | American Financial Group, Inc. | ...... N....... 0...
0..... 31-1293064 Professional Risk Brokers, INC...........cccooceveveieeiiecieeeeseee e Great American Insurance Company Ownership......... ....100.000 |American Financial Group, Inc. | ...... N...... 0.
0..... 31-0686194 One East FOUrth, INC.......c.oviirireescei et American Financial Group, INC..........cocveerenrereereennennes Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0..... . 131-0883227] .. Pioneer Carpet Mills, Inc. . .. | American Financial Group, Inc.. ... | Ownership. ....100.000 |American Financial Group, Inc. | ...... N....... 0.
0..... 31-1119320 TEJ HOIAINGS, INC...vveeeiieeeei ettt American Financial Group, INC..........cccvevvveneeniereirnenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... N....... 0...
0uvves | e s (| S 31-0728327| .......... (01 I (01 Three East FOUrth, INC......c.ovcveeiicicece s American Financial Group, INC..........ccoeevvieerivcreennnns Ownership......... ....100.000 |American Financial Group, Inc. | ...... N....... 0...
Astel Explanation
1 Another affiliated company owns 1% or less of the shares.
2 | The entity is owned by more than one company within the AFG Group.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group| Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary[to Reporting| Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
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 GAl Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,
0 |owns the remaining 23% of GAl Holding Bermuda Ltd. through their ownership of GAI Australia Pty Ltd.




Statement for June 30, 2019 of the GREAT AMERICAN INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt | evetesaeses e esaes 5,052,601
2. AlIBA INES......oocveeevevcvese ettt s e bes s snans | seessessssssessssenes 187,487,438
3. Farmowners multiple peril 12,540,717
4. Homeowners MUILIPIE PEFil........cvvreirieeirieeese e iseseessessesenes | eesesessesesseesesssseeesneens 3,631
5. Commercial multiple peril..... 35,555,904
6. MOrtgage QUATANTY......covevevicieieiee sttt ssse e ssnsesens | esesssesssssesesssese s tenensenes 0
8. Ocean marine....... ..54,218,864
9. Inland marine........ 40,177,795
10. Financial guaranty............ccccoeevvievierennn
11.1. Medical professional liability = OCCUITENCE...........cceveveverereiriesieeiesesseresenes | evevessssssess s sesee s
11.2. Medical professional liability - claims-made. |
12, EARNQUAKE.......coiecvicce ettt es | serebesesese st sen s 720,917
13. Group accident and hQalth..............cceveveveeeieereeeeeee e | cerveeresesee s seens
14. Credit accident and health.... .

15. Other accident and health |

16. WOrkers' COMPENSALION..........cccvvcveveiireieiiere et
17.1 Other liability-0CCUIMBNCE.........cvevieeeisierceeceee e
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-0CCUMTENCE...........ccviviecieiiiceicte e
18.2 Products liability-claims made..............ccceeviiericreeiieeeceeee e
19.1, 19.2 Private passenger auto liability el
19.3, 19.4 Commercial auto liability...... o ..20 728 336

21. Auto physical damage...... - ...4,201,024
22. Aircraft (all perils)...... . ..19,696,026
23. Fidelity.............. ..47,183,860
24. Surety............... | ..53,168,340
26. Burglary and theft..... | e ..473,512
27. Boiler and machinery el ....2,082,225
28. Credit....ccoevreercnnee. ol ..60,399,064
29, INtErNAHONAL.......coiviieiciieie e
30, WAITANEY ..ot
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other lines of BUSINESS..........ccccueviveieicieiiceeeiens | i 3 081 A84 | e (314,521) [ v (10.207) | vooverereesisreicna 41.126
35, TOMAIS......cuivecieiteetcie ettt ettt enans | ebeesansaessesesaens 835,586,985 | ....ccoovvvrrrrrne. 264,043,273 | oooeveeeeeeeeierseis 31600 | cooeveereeereeie 35.726
DETAILS OF WRITE-INS
3401. Collateral ProtECHON..........c.cvevevcveee et sesenees | seesessessssssssssaeses 2,852,164 | ..o (539,153) | w.vocveereieieieeieiias (18.903) | wevvevreerereisirereinas 25.855

3402. Supplemental unemployment...
3403, ot

3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......c..cccovereerererrrersrsrnnnns

...229,320

PART 2 - DIRECT PREMIUMS WRITTEN

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
L BBttt bbbttt b et enaenans | eesestesesstenees s s e eaes 3,990,863
2. AlIBA INES......ooveicrcesete ettt ssensesnns | seees .96,405,514
3. Farmowners MUItPIE PEIil...........coceueiiieiriiicieceeseee e ssnaees | ones 1,273,719
4. Homeowners multiple peril... vt | s 704
5. Commercial MUILIPIE PETl........vuiiererirrirerisreriseseessssieesesssseee s essessssssessessensnes | essssssessssssssnssessnsanssnes 23,954,303
6. MOMJAGE GUATANTY.....cvueeueirieeieireieeeiseieeeee ettt ss s sntessennnes | sressesassessessstessessseesessesssessesnesnnee 0
8. Ocean marine....... .30,258,068 56,821,055 56,219,518
9. Inland marine.... .35,335,874 164,928,997 .26,837,510
10. FiN@NCial QUAIANEY........ccciieviiicieiseese et es
11.1 Medical professional liability - OCCUITENCE.........c.eviverercreeee e
11.2 Medical professional liability - claims made..

12. Earthquake..........cccoeeveevicreeiieenen,
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence......
17.2 Other liability-claims made.......
17.3 Excess workers' compensation
18.1 Products liability-0CCUMENCE............cccuveeireiieecte e
18.2 Products liability-Claims Made............ccceeviieiiiiieeice e
19.1 19.2 Private passenger auto liability

22: AIrCraft (@ll PErlS)..........rvvriiiir | s 14,332,846 | ..o 27,145,052 | ... 16,662,110
23. Fidelity.............. v | e 22,338,374 | ..o 43,476,033 | covoovrnins 39,737,425
24. Surety............... IO 29,954,107 | ..... 56,350,578 | ..... 56,756,012

29. International.. ceee | 0 [ 0| 0
30, WaITaNtY......covveveieiereeesee s

31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other liNes Of DUSINESS...........c.cveiciiieieieise e | crsriesissssssssesersssessesesanes 1,546,898 | ..o 2,784,773 | oo 3,652,083

35, TORAIS....coeoiric s | s 460,516,249 | ...covriinninns 834,388,885 | ... 816,846,783

3401. Collateral PrOtECHON. ........ccevveveverere ettt aes
3402. Supplemental unemployment...
3403, o

3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......ccccuevvrrrrieiiercerieerssesiesissssneas
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 4 5 6 7 8 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior........ | oo 726,028 | .o 1,162,179 | 1,888,207 | e 185,498 | oo 3,247 | v, 188,745 | oo 632,159 | .o 9,444 | .o 1,049.419 | e 1,691,022 | oo, 91,629 [ .o (100,070) [ ..vevvernernnirnees (8,441)
2. 2017 e [ e 222,262 | .ocooiviieien 462,277 | 684,539 | i 86,359 | oo 4,491 | s 90,851 | e 197,067 | oo 8,977 | oo 378,357 | i 582,401 | .o 61,164 [ .o (72450 | oo (11,287)
3. Subtotals
2017 + PrO oo | e 948,290 | ..oooviennennn 1,624,457 | oo 2,572,747 | i 271,857 | oo 7,738 | e, 279,595 | .o 829,226 | ..coooviiriiriines 16,421 | oo 1,427,776 | e 2,273,424 | ..o, 152,793 | .o (172,521) | oo (19,728)
4, 2018 [ e 473,662 | .ooovviirnenn T42,683 | i 1,216,345 | 252,637 | oo 36,644 | oo 289,280 | ..o 259,153 | v 22,976 | .oooiieeennn802,738 | i 884,868 | ....ccoovrirrines 38,128 | .o [CLURYL) ] F— (42,197)
5. Subtotals
2018 + PriOr....oe. | e 1,421,953 | oo 2,367,139 | 103,789,092 | i 524,494 | .o 44,382 | oo, 568,876 | ..ovvovrrriinnes 1,088,380 | ..ovovvvvciriienns 39,397 | coiierennnn2,030,515 | i 3,158,292 | oo 190,921 | .o (252,846) | ..ccoovviriirinns (61,924)
6. 2019 [ )., SO PORTRTIND ¢, ¢, CRURURUNE IOTRTRTRD 0,0, CORURURN PO XXX | s 165,950 | ooooviieiriniins 165,950 [..coovrenene ), .0, SR [P R 252,200 | oo 422,189 | i 674,389 | ..o D, SO )., SRR XXX
7. Totals....ooovvvvens | o, 1,421,953 | ..o 2,367,139 | 3,789,092 | e 524,494 | .....cooovvnnn 210,331 | oo 734,826 | ..o 1,088,380 | ..cooovvvvrierine 291,597 | .coovviernn 2,452,703 | oo, 3,832,680 | ..cooovrrrrrnn. 190,921 | .o (252,846) | .....ocvovvrinns (61,924)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ...ccooveeenee 1,905,917
1 s 134 %) 2. v, (10.7)% ] 3. v (1.6)%

Col. 13, Line 7

Line 8

...... (3.2)%




Statement for June 30, 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. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

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

> owN

Bar Code:

* 1 6 6 9120194900000 2 =

* 1 6 6 9120193650000 2 =

Q15

Response

NO

YES

NO

YES




Statement for June 30, 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 reCeiVabIes...........cocviirieiireeeseesee e ssesesssssssssessssssenes | sereesenseneernnss 30,434,800 | 129,702,010 | oo 732,790 | oo 7,356,674
2505. Funds held as COllAteral............ccervieieisireieeseeieesseesssssensesssesessssensessssssessessssenss | snvensesnnnnnennenn 3,996,012 | o0 | e 9,996,012 | .coovveveree. 10,213,307
2506. Equities and deposits in pools and associations

.................... 8,956,986 | ....................6,653,857

2507. Intangibles.........covvvvererevereesee e
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404, MISCEIANEOUS INCOME.......orvriiriierieisciseisssisi ettt b s s st b sttt ss s st st ssentenss | sressessassnssessnstens 57,899 | o 52,569 | ..ocvrrerrrrnns 1,800,064
1497. Summary of remaining WIite-inS fOr LINE 14.........ouiiiiiiiieict sttt sss e ss s esssansenssssntens | essssensesssssnsessesas 57,899 | .o 52,569 |...cooueue. 1,800,064
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58004. VGB BRITISH VIRGIN ISLANDS | ...XXX...
58005. DEU GERMANY........cccocvmrirrnnee LXXX

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

58007. GTM GUATEMALA LXXX
58008. AUS AUSTRALIA.... LXXX
58009. LUX LUXEMBOURG... LXXX
58997. Summary of remaining write-

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

Q16



Statement for June 30, 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, DECEMDET 31 OF PHOT YEAI ... esstsessessssssse st essse s ssessessssssessessens | sesessessassssssesssssssnssssssons 58,221,275 | oo 58,358,036
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........c.uevrerereririirresr st ssesssssssssessessnssssessesssnssessnsss | soesssssssssnssessessssssnssessasssnssnssessensnnssQ | sssessssssessessassssssnssassenssssessessanssnssn 0
2.2 Additional investment made after aCQUISIION.........c.ccceuriveiiiieecse s sssssssessssssesessssensenes | ssssessesssssssesssssssessessssenses 1,288,070 | toviverserieresesesiessseesesseeas 3,908,098
3. Current year Change in BNCUMDIANCES.........c.evrurririrreresissssssess s sssssesse e ssesssssssssessssssssessessesssssssssesssssssssessessesssssessessansss | sessessassssssnssnssessassnssessssssnssnsessensnld | sessssssssessossnnsssssesssssnssnssessnsanssens 0
4. Total gain (I0SS) ON QISPOSAIS.........c.vverieriiieiriieieieiie ettt b bbb st st sssssssesse s ssssensessnsanss | sensessessssensensessssensessessnsessessns L T32TQ) | ovvesvesiesissessesisssssessessssssessessnsen 999
5. Deduct amounts reCeived ON dISPOSAIS..........ccuiuririrreriiriireeirsieieiseissse st ssssssesessssessesssssssessesssssssessessssessessssenns | sessesnssessessssssessessssesessessss 200,900 | wrevrvurssnssessesssseeseenssessessesssseens 1,000
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceieieviirieicseceee e sssieses | stessssssessesssssssesesssssssesssssssessessnsensQ | sressesssssssesessssesessssessesssssessessssns 0
7. Deduct current year's other-than-temporary impairment rECOGNIZEM............coeuiirieieirieirrrreses e ieseeseesssssseees | eesseesssessesssssssesesssssssessessssessessesesQ | woesesssssssessesnssesessessssessssssssessesns 0
8. Deduct current year's depreciation..............cc.ceveeereviereisieseseeeee s ...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 NONAdMItEEd AMOUNLS............cciuieeiiiiteiiciee ettt bbb ss s stes s ssses s bensessssnssnns | sressssssessessssssssnsesssssnsesessnsensensnensD | sosesisssssessssssessessssessessssnsassessssans 0
11. Statement value at end of current period (Ling 9 MiNUS LINE 10).........cccevririierieiirereereesisiesisseesessesessesesssssesssssssssesssssnsenss | sressessesenssssessessnsensnsenreseD 1331 9,809 | tovvvevierirrerierisrinsresrenens 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 YEAI..........c.ocureierrerrinnienereireireseeneenees | creirsenseseeseseeeseeeeseeens 325,454,841 | ..o 308,124,727
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION............c.cvieeicicreic ettt s s e nsesaesns | sbessessssessessssssassesssssstes et s snes 9,575 | oo 88,617,764
2.2 Additional investment made after @CQUISIION. ........c.cuieiciiiece ettt ssesns | stesssssstessesssensessesessnsenaas 4463,624 | oo 636,398
3. Capitalized deferred iNErESt ANG ONET.........c.oi ittt sttt sentas | sessessestessaessesses s st s s es st s s st s 0 | oo 0
4. ACCTUAL OF QISCOUNL.......cuoiviiiiiteictcteie ettt bbbt bbb st s st bbb s s sse st nsesnsentens | 2sbessessssossessessesastes et st en e s s s s sans 0 | o 0
5. Unrealized valuation INCIEASE (AECIEASE).........cvuurrrrrerisreressseesessessassssssessasssssssssessessssssessessassssssessassessssssessessassssssessassansans | sessessessossssssessesssssssssessassnssnssessessns 0 [ oo 0
6. Total gain (I0SS) ON GISPOSAS........c..ceireieiiriiiiieieiseieie ettt s bbb st b b s e b s st st s s s e bnbens | Sbnsassessssastes et st es e s e bensense s sansenas 0 | oo 0
7. Deduct amounts reCIVEA ON QISPOSAIS.........cvvireuiireieieiieisiiesee ettt b bbb s s s s s b s s s s s e b snsesessnsnsesns | ssetessssssessssssesasesesssansesens 1,551,806 | c.ovoveecreicercees 71,924,048
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........coveviiiiveiiieieieceeee e | s 0 | o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtErESt..........ocvevrrirrieiernrnrieens | e 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..o sesssessessssessenes | eressssssessesssssssssesssssssesssssssensesserensQ | wieriesisssssessssssessessssessesessnsassassesans 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ccocoovevrvvrierecrirerenans 328,376,234 | oo 325,454,841
12, T0tal VAlUGLON GIOWANCE. ..........veeviviicictcie ettt bttt s st b bbb s b s bnsesses | ehsssasssssssasses et st esses et ensesaessnssntenses 0 | et 0
13, SUDLOtal (LINE 11 PIUS LINE 12)...ceuveiierireiseieiseie s | stbbsent st sent sttt 328,376,234 | ..o 325,454,841
14.  Deduct total NONAAMItIEA BMOUNES............c.iiiveieciiciie ettt b st se bbb s s s st s s snts | ebsssasssssnsasses et st ensesseb st ssessnssntenses 0 | ot 0
15. Statement value at end of current period (Line 13 MINUS LINE 14).......cccuiiiiiiiiiiieeiiiesiccteesee st esssse s besssssaessssssens | sresesssissesssssesessnsesasnns 328,376,234 | .oovvverieeeieeias 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, DECEMDET 31 Of PHIO YEAI.........ccvcuiieireieiiieiseisssieie ettt ss et s st ssnss | sessstessessssessessesssssnsesas 593,851,720 | ..o 430,737,607
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIION.........c.eiirieieicieic et ssessnsensesssssnsenes | sensessessssenessessssessesnnsen @0y 94883 | trrvrerreiierereriereseseseas 46,938,888
2.2 Additional investment made after aCQUISIION. ...........ccvueveveiriecicieccee et sesssssessssssesenins | srevenssnsessssensesssneneernnsen8;369,519 | o 138,090,738
3. Capitalized deferred iNtreSt ANA OB ..ot sse st ssessssantes | stesssssstessessssessessesssssssessessssessessnsesD. | sressesisssssesessstesessssessesssssessessesns 0
4. ACCTUAL OF QISCOUNL........ooveicececietctee ettt bbbttt b s s s s s st s s sassessnsnsessesssssssesanes | essesssssssessessnsessessnsessessessnssssessnssnsa | evesessessesaessssssesssssssessessnsessesssanes 0
5. Unrealized valuation increase (decrease). 140,092,800
6. Total gain (loss) on disposals............ ....62,137
7. Deduct amounts received on disposals............. 51,161,775
8. Deduct amortization of premium and depreciation 2,375,571
9. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceveieviirieicsiceeeee e sssienes | stesisssssesessssessessesssssssesssssssessessesensQ | sievsesssssssesessssesessssessesssssessessssns 0
10. Deduct current year's other-than-temporary impairment recognized ...8,533,105
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... . ...593,851,720
12. Deduct total NONAdMItIEd AMOUNTS.........c.ciiieiririeieesee ettt sse st snsessessesensessessnsanss | sresssssssessesssssnssnsessssansesessnsessesseansQ | wrarsesssssssesssssnsessesssssssessessnsassassnsans 0
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.cuiviiierieiiiiesieieisissieieississiessssssiessessssessesssssssssssssssanss | sensessssessassessssensenserssso090,083,738 | trvveriirsriererssieserienanns 593,851,720
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEAI..........c.ciueiciciirieieeiseie s sesssiens | evesessssse s 5,145,750,963 | ...oovveierereierciis 4,191,267,375
2. Cost of bonds and StOCKS ACQUIMET..........c.vvveivececeeieicteee ettt s s s st es s s s sssanans | sessesssssesssssssessesenssseses 384,960,618 | .....cvovieiecrine 1,929,404,917
3. ACCTUAN OF QISCOUNL.......ouviiiiicicteiietc ettt bbbttt s s bbb s bbb bbb s s b s st ensesans | sbebsessssessessssnsassessnsnntantis 5,398,065 | ...ccoovvirrrrereirererieieinns 17,471,372
4. Unrealized valuation iNCrEASE (ABCTEASE).........uvrrrrrerrrsrererreeesessessssssessessssssessesssssssssessessasssessessassssssessassessessanssessessanssnssassons | sssessassssssessessnssessansnes 120,809,794 | ..o (82,341,138)
5. Total gain (I0SS) ON QISPOSAIS..........ceveveieieiieiiisiieie ittt ettt ettt bbb s bbb bt n s b b s s ssessnsensnns | stebsssssessessssssessessessnsenee 9,198,774 | oo 24,546,003
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.cueveiriiiiiieieereece ettt sesbes s ssans | sesesssssesssssssessesissessenes 430,283,734 | .o 876,650,623
7. Deduct amortization Of PrEMIUM..........ccieieiiieieieesie sttt bbbt es st st ensessbnaes | sbebsssssessessssssassesssssnsense 4,634,730 | ooovvreeeeeee 11,607,484
8. Total foreign exchange change in book/adjusted CArTYiNG VAIUE..........cccvcveieveviirie ettt sssssssessssenes | sressssssessssssessssessessssssssnenes 352,279 | oo (685,552)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........c.cvuiuierirrieriieicreeeeeeeere et stsesesens | eesesssssseessessesesessessesens 14,511,334 | oo 46,370,910
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........ccoouveveveereereeieies | covesieiesieseiiees s 172,991 | oo 717,002
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cocevririrririieiereieieseeieseiesiens | coveresiesesissessese s 5,217,213,686 | ..oovveerereeeieeias 5,145,750,963
12. Deduct total NONAAMItIEA BMOUNTS...........coveiiieiie ittt ettt en st b st s s sensans | stsessstessesssssssassesssssnsanse 15,859,593 | oo 13,652,158
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ciueiiiiiiiiieiiieisietee sttt sssssaessssssessans | ersssssesssssssssssssessseaes 5,201,354,092 | ..o 5,132,098,804




Statement for June 30, 2019 of the GREAT AMERICAN |NSU RANCE COMPANY
SCHEDULE D - PART 1B

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

20I1SO

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

BONDS

NAIC 1 (2)-evrrrirrermerireriseriesssessessssesssensseessessseessssss s sssssnssessses | sesessesnesssasesn 3,388,055,988 | ...oooererrriiriins 157,099,968 | .....oovverncrirciiin 202,793,617 | ccvoovvvrerierrieninne (46,781,604) | .....coovrrrrrrinnn 3,388,055,988 | ....ooverererrinens 3,295,580,734 | ..oouveeirirereierieenierinessieenies | e eeseenens 3,336,445,952
2. 568,131,315 24,543,314 20,603,229 | ..o 29,934,237 568,131,315 602,005,837 | ...oovverernerirenieninensnesisennins | seeeeesseniesnsnesennes 547,138,833
3 NAIC 3 (8)rrurerurricerrrieeeiees ittt | seris s 67,324,621 | ..oooovrrcrcrrenennns 6,261,222 | ..o 11,157,832 | oo 15,144,050 | ..oovvvvcrircrirecinn 67,324,621 | cooooevecriccrininne TT,572,0871 | .veoneviceieerieeeinenisessnsesiseens | cevviesssesessssesesesnns 68,326,611
4. INAIC 4 ().vveerireeircrieriieeesees sttt ssnt s nenes | sesnesiesesenss st 43,023,769 | ...ooovrvrerriericiins 1,081,493 | ..o 738,619 | oo, (292,549) | ...vvvrrrerieirinnns 43,023,769 | ..coooerercrircinininns 43,074,094 | ...ooovirricrienneceeeseenins | e 34,260,807

NAIC 5 (). evurvrmrerrrrireeessiseeeisensessssesssessssesssesssessssesssssssssssessesessssnns | coesesnesssesesnnsssnesesann 6,297,203 | ..oovvererreerienens 1,552,089 | ..o 67,054 | ..oovvrririnriniis 1,494,586 | ....oovvrrrrririins 6,297,203 | ..oocvererirerireeienens 9,276,824 | ...cooivirericrinerinerisesnneseienes | e 9,841,403

NAIC 6 (). evvvvvererererrireeeseiseeeseeseeseseessesss st esss st esneeseseees | nesssssssssessssssessesans 3,101,810 | 0 | o 85,271 | oo 997,235 | .o 3,101,810 [ oo 4,013,774 | vviiiicincnsisscsssnnesinnns | v 3,960,532

TOtAl BONGS.....ovovceeiisiriis i s et snses | sessssssnesssssenss 4,075,934,706 | ....occvovvririirinens 190,538,086 | ....oovvreeiririiiinnn 235,445,623 | ....ooorriiiiiiinns 495,955 | ..o 4,075,934,706 | ....cocovvvrrrnninnns 4,031,523,124 | ..o O IR 3,999,974,137

PREFERRED STOCK

NAIC 1ottt | seneseesieses s esesaes 12,081,449 | ..ovvvcrcis 1,511,463 | oo (U N 1479432 | oo, 12,081,449 | ..oocoorvvvcrrciin 25,072,344 | ..o | e 11,884,297

NAIC 2.t sss st esssesntenses | oessiesssssseesssseenes 192,967,519 | .ooovvvrcrierrierirenens 4,000,000 | ..ovvrnreerrirnrerneenne 4,106,131 | ovvveeecreicninne 3,158,886 | ..vvvvrernrririins 192,967,519 | ..o 196,020,274 | ...coouvererircrinerinereensieniseens | eerieeseesnieeseenens 191,495,526
10, NAIC 3uiiiiiieei ettt | serisnesi s 49,373,139 [ oo O RN (U RN 871,549 | ..o 49,373,139 | oo 50,244,688 | .......vverriirrririinenieeiinesienns | e 38,865,948
1. 24,210,768 | ....ooonrveereerrieneieerieerinenens 0 (9,648,917 | oo 24,210,768 14,561,851 19,160,303
12 NAIC Bttt | seris s 13,251,408 | ..o RIS IR 8,011,465 | ..ovovvrrrriens 11,119,055 | coooovvcriceiis 13,251,408 | ..o 16,712,831 | oooeeericeeceinriseneesieniss | coeeriensiensieeseenees 12,857,089
13, NAIC Bttt |t 0 | s 0 i 0 | 0 | s 0 | s 0 |t | s 0
14. 291,884,283 15,865,295 12,117,596 6,980,006 291,884,283 302,611,988 |.....ovvvririirriiniienieriesniinns O IR 274,263,163
15, Total Bonds and Preferred SOCK..........ouwrmimiriinmiissienensnisesenesssnresenes | seresnessnnessneenens 4,367,818,989 | ....ocvvvvvieriins 206,403,381 | .ooovvenrirnriiiens 247,563,219 | ..o, 7,475,962 | oooovvvvircninnn, 4,367,818,989 | ..o 4,334,135,113 | oo O IR 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§.....144,344,338; NAIC 2§.....33,161,330; NAIC3§............ 0; NAIC45§....16,970,735; NAIC5$....180,809; NAIC6S............ 0.




Statement for June 30, 2019 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1dj usted ’ Act3ual Interest 4Collected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....c0ucuireiieenreeees | e 184,095,063 |.........ccrvvnee D ,0, GO BTN 183,803,165 | .....covvvvrrerrcrrirricrcins 3,445,402 | ..o 462
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YT ........c..cuuiurerieireereireieee it sseseesssessss s essestsssssssestas | stesssssssssesssssssssssessesssens 125,573,867 | .oveveerererieeseeieeias 71,370,252
2. Cost of short-term INVESIMENS ACAUITEH. ........vueiriiricieieic ittt snsesns | sbssessesssssnsessessntessesnsnes 101,881,542 | ..o 130,925,389
3. ACCTUAL OF QISCOUNT........ovveceeceeete ettt ettt s st es e s e st es s s e e st ensstassssnassansntesnsnsnsssnsesassnsns | oetesessesesisnsssasessssassnsetasassntns 237,358 | oo 178,774
4. Unrealized valuation iNCTEASE (AECTBASE).........eerrvrrrieerreisiissieisesisiesesssssssessesssse st ssssstes e sssses s sssessessasensesssensesessnsessas | stessesssssssessessssassessessssessesnsensessessnsns 0 | o 0
5. Total gain (I0SS) ON GISPOSAIS........curvriererrereirerenresreseisssesseseesessess e s ssss e sse st s s st ess s ss s s st sses st st st e st essansnssns | sesestasssssnssessastssssnssassansasssnssessanssnsnn 0 [ oo 27
6. Deduct consideration reCeived ON dISPOSAIS..........ccevuiuiuiieiriiiieieieissie ettt bbb ss st sntessenas | ebsssestessessntes et ens s 43,595,222 | ..oovereeeree e 76,720,024
7. Deduct amOrtization Of PIEMIUM...........eierererrirerirreeessesssssessssesssssssssesess st ssssessessess s ess st s st st st ssssessessssssssnssessanss | sesessossssssessessanssnssessassnssnssnssesens 2482 | oo 0
8. Total foreign exchange change in book/adjusted CarTYING VAIUE...........cocuiveieiiiriieieiiissieistss e ssssssessssstesseses | sssessessssssessssssessesssssssessessssssessessnsen (0 TR (180,551)
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........c.vurereuiirieiririeiereiseeseesee et sesesseennes | sesessesssssssesssssssssesssssesensessssssssssessnees 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)..........cccovriiiiiriiereiieieie e | covssiesesssiesisssssess e sssns 184,095,063 | ....coocvcrerrererirsiieieinas 125,573,867
11. Deduct total nonadmitted @MOUNLS.............cciuiiiii s s s s | shnst s 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuviviuiieiiiicieieiei sttt esstense s ssssssnsenss | onsessessssssessssssessessssnaans 184,095,003 | ...oovevviieieieeeerererrn 125,573,867

Qslo3
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10.

1.

3.1

3.2

3.3
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION

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

Unrealized valuation increase/(decrease)

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

Considerations received/(paid) on terminations

Amortization

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

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

Qslo4
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0

329,951
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Sch.DB-Pt.C -Sn. 1
NONE

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

QSI105, QSI06



Statement for June 30, 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 T4 ...ttt et bbb se ettt et neen 329,951
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeveveevierererererrereenne 0
3. TOtAl (LINE 1 PIUS LINE 2)...euveieeeeerriseeseensisisessesssseseesessssssssessessessssssessessesssessessessesssessessessasssessessessasssessesssssssessessessssssnssessassssssessssassnssessessanssessessassnssnssessessnssnssns 329,951
4. PartD, SECHON 1, COIUMN B.....oovviriiiricrires sttt 329,951
5. PartD, SECHON 1, COIUMN B.......cooveveiieieeiceetese ettt bbb s bbb s ss st na st tenen 0
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....oucvuieieeieciiceeieiietese sttt sttt ettt b st b et ettt s bbb s st ettt s e bbb b st e bt tes st et en st b s sets 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. bbb 329,951
8. Part B, SECHON 1, COIUMN 13.......iiiiiiiiiiiiii bbb bbb bbb 0
9. TOAI (LINE 7 PIUS LINE 8)..vuvuveieireisiiieieiseisstesse sttt s s s sk s8R s 280 b 0818t s bRt s bbb 329,951
10. Part D, SECtion 1, COIUMN B........ocviiiiiiiiiciiii bbb 329,951
11, Part D, SECtion 1, COIUMN 9.t 0
12, Total (Line 9 MIinUS LiNE 10 MINUS LINE T1).. .. cuiiieiciiieieieisiie ettt sttt sttt 1811 s bbb s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21......oiiiiii s 175,000
14, Part B, SECtON 1, COIUMN 20........c.iuiiiiiinireiise ettt 0
15, Part D, SECHON 1, COIUMN 1ottt ettt ettt ettt et s et st es st s s s et an et et s s s e s s et senanaes s nee 175,000
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........couiiiriieeieiiieiie ettt sttt sttt st b bbb bbbt bbbt bbbt en 0

QsI07



Statement for June 30, 2019 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAI.........cvvvrrererisrierireiieieerssisesesessesssssssssessssssssssssessens | sesessesssssssssessessssssssessessasssnes 161,203,500 | ..ooovveereerereereerceeieeeeeiees 361,805,597
2. Cost of Cash eQUIVAIENTS ACQUIME............coevivireieeicieee ettt ss st s st s s bensssaess | essesssssssesssssssesssssesassessnsans 582,780,951 | ovoviereeeeseeeee s 1,955,527,666
3. ACCIUAL OF QISCOUNL........vocveieiecic ettt ettt bbbt s et b s st s s ssssnaas | oessssessessssssesassesssssessss st e s e s s tessesas 24,607 | oo 0
4. Unrealized valuation iNCrEASE (ABCTEASE)..........vvrrurerrererierireieiseessssseeessssesssssessesssssssssessessesssssssssessassssssssessesss | sesssssessessssssssessasssssssssessesssssnssnssassanssnses 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cucverricrireierctese ettt es st es s s s st s s st sss s sssassssssssensns | ebsesssssssesssssssessssessessesssssessessnsassessssnean 0 | oo 0
6. Deduct consideration received 0N ISPOSAIS............ccccuiriieiiicreiiiee ettt sssebesssaess | ebsssssesesssesssnt et es s s enasrenes 539,544,528 | ..ooveeiieee e 2,156,129,763
7. Deduct amortization Of PrEMIUM..........c.ciiiirieesee ettt ettt sssans | ebsessssassessessstessessntesses e sssessessesansensesnsan 0 | o 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........c.c.eivriieieinieieieeieiessssesissiesessnes | ersssessessssessese s ssessssessessssessenas 84,323 | oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZET...........c.euiueieieiiieieiieeieessesessiesesseses | ererssssssesssesssesessssessesssssssessesssssnsensessneas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccvuereriirnieriiiisieiins | coereinssnesssssese s 204,548,847 | ..o 161,203,500
11. Deduct total NONAAMItIEd @MOUNTS...........cvuuiiiiiiii bbb | otbenb bbb 0 | i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....iueiiiiuiieiicieissisieiieissieseissiesessiessesssssssnes | evsessssssssssesssssssesssssssessessssenes 204,548,847 | ..o 161,203,500

Qslo8
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Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

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

Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisitionl  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Office Building, Land, and Improvements St. Louis MO.. | 11/30/1999.... | Worldwide Building, St. Louis 0 0 21,449
Building, Land, and IMProvements............ccoereirrinireeseseeeresseeeseeeeseeseseeeeneens Danbury. CT... | 12/19/1995.... | Danbury.......c.ccocvvrernnee. 0 0 13,950
Building, Land, and Improvement: Charleston.... .| SC... | 05/01/2002.... | Charleston Harbor Resort and Marina 0 0 370,574
Building, Land, and Improvement: Stevensville.. MD.. | 05/11/2005.... | Bay Bridge Marina 0 73,818
Building, Land, and IMProVemENtS. .........ciuierimiieieiississisisssss s seenssnesees Whitefield NH... | 06/02/2005.... | Mountain View Grand Resort LLC 0 410,560
0199999. Totals 0 890,349
0399999. Totals 0 890,349
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Eared Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./AC.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses

Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
Office Building and Land...........ccccccvvnve.. Cincinnati.... . | 04/01/2019| Prior Period Adjustment.. 0 0 0 0 0 0 0 (105,945) | ..vvvvvveeeen0 | cviieienn0 | 100 105,945 | 105,945
Building, Land, and Improvements........... Florida City. ..| 04/05/2019] Leiva Group. 83,247 0 83,247 0 0 0 0 83,247 | ......160,517 | .occovcvieenl0 | 1 77,270 | s 77,270
0199999. Totals.... 83,247 0 83,247 0 0 0 0 (22,698)| ........160,517 | o0 | 183,215 | Lo 183,215
0399999. Totals.... 83,247 0 83,247 0 0 0 0 (22,698)] ........ 160,517 83,215 ........ 183,215
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Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
797241ZB5.... o[ MIramar BEACK. ... s . |06/17/2019.... | .... 6.090 9,575 0 2,196,000
797241272 MIFAMAT BEACK. ...ttt e 06/21/2019.... | .... 6.090 0 i 1,419,752 10,422,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All O . ... ittt eb ek es bbbttt sennnsnes | snrees XXXovene XXX 9,575 12,618,000
0899999. Total - MOrtgages iN GO0 SEAMAING. ... e eereieetetiee ettt ses ettt es ettt es e 8 ee 8o E e e8e28 e E 18421 h et E et e sehen et en st ens | febseesssessesesansanserssesesensensessnsansensesnsanss | oseren XXX XXX 9,575 12,618,000
3309999, TOLAI MOMGAGES. ......covvviveiieiereeiieiee ettt eete b s s et s aete s s s e s e s s s etebeseeasees s setebessee e e e s e s et et s se e e e s e s et et s e s e et s s et et s e e e s et s se b et ensns et et s s etetesansetess  ebessssesetesassssesenesetesnassesnnsetesansnsennans | seneens XXX....... XXX 9,575 12,618,000
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
114840ZA2..........vvevins Coral Gables..........cccouwvenee FLuriireriines [ 08/12/2016.... | 06/01/2019.... 68,828 0 0 0 0 0 0 68,828 0 0 0
. | Cape Cod.. MA .| 05/06/2016.... | 06/01/2019.... ...150,587 (V1 IR (0) 0 0 (0) 0 150,587 0 0 0
Cincinnati... OH .| 12/04/2018.... | 06/04/2019.... 68,435 0 0 0 0 0 0 68,435 0 0 0
. | Austin X .[10/24/2017.... | 06/20/2019.... ...199,703 0 0 0 0 0 0 199,703 0 0 0
560222ZA2.... . | Lincolnshire. IL .101/28/2016.... | 06/01/2019.... 52,144 0 0 0) 0 52,144 0 0 0
581222772.... ... | Baltimore..........cccocverrennce MD...ccoovvrenee .| 08/22/2012.... | 06/01/2019.... 73,009 0 0 0 0 73,009 0 0 0
682544ZZ7 ..., CINCINNGL. ... OH .| 12/04/2018.... | 06/04/2019.... 68,435 0 0 0 0 68,435 0 0 0
696551226 Carlsbad CA .[10/17/2013.... | 06/01/2019.... 43,114 0 0 0 0 43,114 0 0 0
983444ZZ6........cooovviii, Lehi UTeis .| 02/24/2014.... | 06/01/2019.... 66,959 0 0 0 0 66,959 0 0 0
0299999. Total - Mortgages With Partial Repayment ..191,214 0 0 (0) 0 791,214 0 0 0
0599999. Total Mortgage: ..791,214 0 0 (0) 0 791,214 0 0 0
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Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1" 12 13
3 4
NAIC
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 | tments That Have Underlying Characteristics of Other Fixed Income Instr ts - Affiliated
000000 00 0] Global Premier Finance Company LOC..................... Cincinnati | OH... | Global Premier Finance Company. 02/01/1999.... | civovveec0 | o0 [ 782,197 0 0] e 100.000
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed INCOME INSrUMENES = AffIIBEEH. .. ... oot b bttt ens et senensensenntensensesesansensenans | sersesssssnsensensnsenenseennnsd | cennens 782,197 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 O] Industrial Piping INC........ccevreerrimreeireieeeseneeereeeeeeeeees Charlotte .| Industrial Piping INC........ccvvevnvenireicrircreans 12/01/2016.... | cvvvveeeenn0 | e | e 136 0
000000 00 0|Monarch Capital Partners lll, L.P.........cccccocurirrnrnncee New York. . | Monarch Capital Partners IIl, L.P 01/12/2015.... | .... 1,771,771 0
000000 00 O|NB Private Equity Credit Opportunities Fund LP.............cccoevrereerinnnns New York . | NB Private Equity Credit Opportunities Fund LP 06/07/2017.... | oeeveveeend0 | 0 | 402,393 0
000000 00 0|Northcreek Mezzanine Fund II, L.P Cincinnati . | Northcreek Mezzanine Fund II, L.P. 01/31/2014.... ..84,853 0
000000 00 O|PineBridge Private Credit Feeder, LP ........ccccocoevivrinivircirennee. New York . | PineBridge Private Credit Feeder, LP ...... 11/28/2018.... | .... 102,621 0
000000 00 O0|Sagard Credit Partners, LP Toronto . | Sagard Credit Partners, LP 10/09/2018.... | .... ..63,863 0
000000 00 O] Yukon Capital Partners Il L.P. Minneapoli . | Yukon Capital Partners Il L.P... 07/17/2014.... ..31,604 0
000000 00 0] Yukon Capital Partners IIl LP Minneapoli . | Yukon Capital Partners IlI LP. 07/18/2017.... | ... 234,282 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGFfIIBEA. ... ... ruiiii i iitiiet ettt es 0182842808428 8 6428012842840 E 628082 E 4281 h e s e et en s bt ensensetsetansensensntensens | sessssessessssessessssnssansennd 0 2,691,523 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|ALLOSII-QL.P. CiNCINNGL...cvveeverierieeiens OH... |ALLOS lll-Q L.P. 12/19/2018.... [ .o | 0 [ 195,000 0 0
000000 00 0|Blackstone Diversified Alternatives Issuer LLC. . | Columbia.. . | Blackstone Diversified Alternatives Issuer LLC 05/21/2019.... | .veovrceeenn0 [ 2,088,000 | ... 0 0 0
000000 00 O|Blackstone Tactical Opportunities Ill, LP New York.. . | Blackstone Tactical Opportunities IlI, LP 02/08/2019.... 518,269 0 0
000000 00 0|Bridge Growth Partners- Accedian Holdings, LLC New York.. . | Bridge Growth Partners- Accedian Holdings, LLC. 05/19/2017.... [ oo | ereenererieiseneeend0 | v 133,779 0 0
000000 00 0|Bridge Growth Partners L.P.-Accedian Holdings Il...........cccoouerciriirieiininne New York.. . | Bridge Growth Partners L.P.-Accedian Holdings Il...........ccocviviciniinicniieerncrinnnns 03/08/2019.... | oeeveveeened | e | i 794,999 0 0
000000 00 0] Cincinnati Cornerstone Investors BWV I, LLC . | Cincinnati Cornerstone Investors BWV |, LLC 06/28/2019.... 0 0
000000 00 O Cintrifuse Syndicate Fund I, LLC . . ... | Cintrifuse Syndicate Fund I, LLC........ccccotmiiriririeerccnicicine 04/29/2013.... | ... 0 0
000000 00 0| Cintrifuse Syndicate Fund II, LLC Cincinnati OH... | Cintrifuse Syndicate Fund Il, LLC 09/18/2017.... | .... 0 0
000000 00 O|Energy Impact Fund LP.... New York.. . | Energy Impact Fund LP 05/19/2017.... 0 0
000000 00 O0|Foresite Capital Fund IV, LP. San Francisco . | Foresite Capital Fund IV, LP 04/16/2018.... | .... 0 0
000000 00 O Goldner Hawn FUNA VIIL.P......couviriiireeiciieiceseeeissiseeeeise s Minneapolis . | Goldner Hawn Fund VII L.P......... 04/29/2019.... | .... 0 0
000000 00 0| Greenspring Opportunities IV, LP...........cceioiiriireceeseeeeee e eeees Owings Mills . | Greenspring OpPOrtUNIties [V, LP.........c.cririiieeiscee et eeseeesssseisniens | ceresseessennans 04/25/2016.... | .... 0 0
000000 00 0| Greenspring Opportunities V, LP.........cccocrrrererncens Owings Mills . | Greenspring Opportunities V, LP 01/22/2018.... 0 0
000000 00 0|Greenspring Global Partners VIII, L.P Owings Mills . | Greenspring Global Partners VIII, LP........cccoverrnnieeeeceeseeseeeeies 07/14/2017.... | .... 0 0
000000 00 0| Greenspring Global Partners IX-B, LP..........cccueriiinrinrerineisinsiesssiesesssseessensnes Owings Mills ... | Greenspring Global Partners IX-B, LP 02/08/2019.... |.... 0 0
000000 00 0|ManchesterStory Venture Fund, L.P Des Moines. IA..... ManchesterStory Venture FUNd, L.P..........cccoiiniiiceeescenenisseenes | ceeveeerinnines 03/23/2017.... 0 0
000000 00 0|Medley Aspect Management, LLC . | New York.. . | Medley Aspect Management, LLC 07/15/2016.... |.... 0 0
000000 00 0|Medley Real D (Annuity) LLC New York.. .| Medley Real D (Annuity) LLC 03/21/2016.... | ... 0 0
000000 00 0|Medley Tactical Opportunities, LLC ........... NEW YOrK......ooueveveinicicnieceeinne . | Medley Tactical Opportunities, LLC 11/16/2017.... 0 0
000000 00 0|NB Secondary Opportunities Fund IV L.P. .......ccccccooiiinininnerecei New York.. . | NB Secondary Opportunities FUNd IV L.P. .......ccoiieeceeeneeeeeieseeiens | ceveieieinnes 04/19/2017.... | ... 0 0
000000 00 O|NB Strategic Co-Investment Partners 1 L.P. ........cccociiviiiininieeecneee New York.. . .... | NB Strategic Co-Investment Partners Ill L.P. . 01/28/2016.... | .... 0 0
000000 00 0|OBIP, LP (Bolt TOPCO, LLC).....cvvurerrirerrrrineiierieeieirsessneinn Cincinnati OH... | OBIP, LP (Bolt TopcO, LLC)......cooueverrererrrrirerrcnrnnes 06/27/2019.... 0 0
000000 00 0| Patriot Financial Partners IlI, L.P Philadelphia.. . | Patriot Financial Partners lll, L.P.........ccccccovvvviinnniiciinincinens .. |07/21/2017.... | ... 0 0
000000 00 O|PWP Growth Equity Fund Il LLP. New York .| PWP Growth Equity Fund Il LLP . |02/28/2018.... | .... . 0 0
000000 00 O|Refinery Venture FUnd I, LP........cccovreriinrirnnnniinsieesninns Cincinnati . | Refinery Venture Fund I, LP........cccovvvvivirniricininnens 11/2012017.... | oo 0 | o {1 IO 26,765 0 0
000000 00 O|Residences ORC, LLC Sunrise Residences ORC, LLC 05/03/2019.... | ccvvoverenec (V1 I 5,000,000 | ..... 0 0 0
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Statement for June 30, 2019 of the GREAT AM ERICAN |NSU RANCE 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
000000 00 0| SNOW Phipps I, L.P. ..ot esens WiIMINGLON. ... DE.... | SNOW Phipps Il L.P. et 01/08/2010.... | covovcverecs 3| e 0. 173,810 0 0 0.710
000000 00 0|Solamere Capital Fund II, LP . | Boston . | Solamere Capital Fund II, LP 08/19/2013.... |.... 0 0 0.760
000000 00 O0|Solamere Capital Fund II-A, LP .. . | Solamere Capital Fund II-A, LP .. 08/19/2013.... | .... 0 0 0.820
000000 00 0| Solamere Capital FUN [, LP ..o . | Solamere Capital Fund Il LP ........cccvovvnnee. 11/20/2018.... 0 0 0.750
000000 00 O] Trilantic Capital Partners VI, LP. New York NY.... | Trilantic Capital Partners VI, LP...........ovrircrseesceceeeeeesess s 07/25/2018.... | oo | 0 | 205,909 0 0 0.550
000000 00  O[WCIONE, LLC.....uiieuiiiiiiiiisiseis it Beverly Hills........coooivenninniinninn, CA.... [WCIONE, LLC....oiiiiiiiiseiisiissi s 08/24/2018.... | o0 | o0 [ 875,000 0 0 0.610
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON SEOCKS = UNGFfIIBIEA. ... iiisiis ottt ettt es ettt ettt es et es s 1 e e e st ee8 e o8 ee 1S E e 28 SRS 8428421 £ e 1284 E8 £ 28428421 £E A28 42882 4L 8401 E e Eee s et s et ener st enreen 16,129,218 5,365,394 0 0 ... XXX......o
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|NB Real Estate Secondary Opportunities Fund LP............cccccovvrurennee New York NY.... | NB Real Estate Secondary Opportunities Fund LP.............cccccovveriniernnnen 12/05/2018.... | ceovveeeea0 | 0 [ 62,500 0 0
000000 00 0|Osprey Pointe SANAestin, LLC ......c..ccuueviiviiiriicieiieissisceesiseiessie s Miramar Beach..........ccocvvvvciernnne FL..... | Osprey Pointe Sandestin, LLC .........ccoouviirmiiniriineisscerssennesisein 12/19/2018.... | o0 | 0 | 777,646 0 0
000000 00 0|PRCP-Arcadia Partners, LP Seattle WA... | PRCP-Arcadia Partners, LP 10/26/2016.... | .covvvreven0 | 0 | e 120,000 0 0
000000 00 0|PRCP-Atlanta Canopy Partners, LP...........ccccooviiiiniiiniiiciinicinssicesissesisens NOTCIOSS.......oovveuiiiniiicieniias GA....| PRCP-Atlanta Canopy Partners, LP............ccccccoeunciiniienns 04/02/2019.... | ... (620,404) 0 0
000000 00 0|PRCP-Boca Raton Partners, LP........ Boca Raton..........cccvevvvviieinniienns FL.....| PRCP-Boca Raton Partners, LP 2712017 .. | 0 | 0 | 103,600 0 0
000000 00 0|PRCP-CO Deer Crest Partners, LP. Broomfield CO... |PRCP-CO Deer Crest Partners, LP. . | 05/15/2019.... 0 401,913 7,380,732 0 0
000000 00 O|PRCP-CS Partners I, LP, Colorado Springs.............cceevereeen: CO... |PRCP-CS Partners I, LP. 09/15/2017.... 202,000 0 0
000000 00 O|PRCP-Dallas Four Partners, LP ..........cccocmirmrineiineinerineiseiesiieens Lewisville.. TX.... |PRCP-Dallas Four Partners, LP 11/06/2015.... | .... 281,834 0 0
000000 00 0|PRCP-Del Coronado Partners, LP..........ccccccovurerninnns . | Phoenix. . | PRCP-Del Coronado Partners, LP............ccccoovvvvrnirnns 05/15/2018.... 204,000 0 0
000000 00 O|PRCP-Everett Partners, L.P. Seattle . | PRCP-Everett Partners, L.P. 07/21/2016.... | .... 133,056 0 0
000000 00 0|PRCP-Murietta Partners, LP. Phoenix . | PRCP-Murietta Partners, LP. 05/15/2018.... |.... 131,600 0 0
000000 00 O|PRCP-Missouri Partners, L.P St. Charles. . | PRCP-Missouri Partners, L.P. 10/15/2015.... 110,000 0 0
000000 00 0|PRCP-Orlando UCF Partners, LP Orlando PRCP-Orlando UCF Partners, LP 04/12/2019.... 0 493,117 4,600,513 0 0
000000 00 O|PRCP-Raleigh | Partners LP. Raleigh .| PRCP-Raleigh | Partners LP. 04/20/2017.... |.... 0 0
000000 00 0|PRCP-St. John's Forest Partners, LP Jacksonville.. PRCP-St. John's Forest Partners, LP 03/20/2019.... 0 0
000000 00 O|PRCP-Stuart Partners, L.P. Stuart PRCP-Stuart Partners, L.P 12/06/2016.... | .... 184,000 0 0
000000 00 O|PRCP-Tampa Arbor Partners, LP Tampa PRCP-Tampa Arbor Partners, LP............coviininiireeeiscseeeeseseseessissneseenes | coveseensensenns 08/29/2018.... | oeevereeend0 | 0 | 70,400 0 0
000000 00 O|PRCP-Tempe/Mesa Partners............cccoorueiueirinreninesrineisese s ssssssssssenseens PhOBNIX......ccvieeiieiece s . | PRCP-Tempe/Mesa Partners.... 05/15/2018.... | .... . 346,000 0 0
000000 00 O|PRCP-UniOn HEIGES.......cceoieereiriiriinieieieieisese e eeesssssesensseseseeseeenas Colorado Springs...........oceeerreveen . | PRCP-Union HEIghts.........coevermimeirireieiceieeeesceeeees 06/18/2018.... | .covverrnee 0 | v (0 IR 44,800 0 0
000000 00 0[PRCP — University Village, LP .......cccosiiumiiinsiriensissississsisesssssesssesssesssssssssssnssnssssesns Colorado Springs.. . | PRCP = University Village, LP ........cccccoiiiniiiniiniiinsissiieniesisssissseens 09/11/2018.... [ covivrinen0 | oo 0 [ 161,200 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 2,040,870 14,438,573 0 0
4499999, SUDEOTAI = UNGFAIIAEEM. ...ttt sttt s k818 E 888 eeE8 4 £E880EE4EEE4EE 8RR 4oEEoLEf oL 8 H4LE 4L E84EEE4oEE10EE1eEEeEE81e  £f1eEEoeEEAoEEEoEEEoLE4EEEHeEE LR EE4eLEeEEE1EEE 4L 4L E L L eLE 1A 1L E LR AL 1£LE o811 R4 E LR E L8 £ £ 8L LE R L4 E 1AL E R 18,170,088 22,495,490 0 0
4599999. Subtotal = AFfIlIATEA. ..o s 0 [ 782,197 0 0
4699999. Totals 18,170,088 23,277,687 0 0
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Statement for June 30, 2019 of the GREAT AM ERICAN |NSU RANCE 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 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | 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 | tments That Have Underlying Characteristics of Other Fixed Income Instr ts - Affiliated

000000 00 0| Global Premier Finance Company LOC | Cincinnati | OH. | Distribution. 02/01/1999 | 05/29/2019 394,000 0 0 0 0 0 0 394,000 |......... 394,000 0 0 0 | 351,197
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated. 394,000 0 0 0 0 0 0 394,000 |......... 394,000 0 0 0 | 351,197
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 O |NB Private Equity Credit Opportunities Fund LP New York NY.. | NB Private Equity Credit Opportunities Fund LP......... | 06/07/2017 | 06/28/2019 | ........... 140,807 0 0 0 0 0 (V1 IOV 140,807 |......... 140,807 0 0 0 89,845

000000 00 O |Northcreek Mezzanine Fund II, L.P Cincinnati OH. | Northcreek Mezzanine Fund II, L.P.. ... | 01/31/2014 | 04/22/2019 317 0 0 0 0 0 0 317 317 0 0 0 21,214

000000 00 O |Sagard Credit Partners, LP Toronto. ON. [Sagard Credit Partners, LP ... 10/09/2018 | 05/20/2019 243,680 0 0 0 0 0 0 243,680 | ......... 243,680 0 0 (VN I 16,841

000000 00 0| Yukon Capital Partners Il L.P Minneapoli MN. | Yukon Capital Partners I L.P.........cccccoumerveeermerreennnne 07/17/2014 | 06/12/2019 230,126 0 0 0 0 0 0 230,126 | ......... 230,126 0 0 (VI 84,043

000000 00 0| Yukon Capital Partners IIl LP Minneapoli MN. | Yukon Capital Partners Il LP.........ccccoonmmennniniionns 07/18/2017 | 06/12/2019 | ........... 189,712 0 0 0 0 0 0 | 189,712 0 0 0 61,508
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 804,642 0 0 0 0 0 0 804,642 0 0 0 73,451
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O |Arclight Energy Partners Fund VI, LP Boston. MA. |Arclight Energy Partners Fund VI, LP..........cccccovvvunee. 08/04/2015 | 06/04/2019 216,543 0 0 0 0 0 0 216,543 | ......... 216,543 0 0 0

000000 00 0|Cincy Tech Fund IV, LLC Cincinnati OH. | Cincy Tech Fund IV, LLC 03/18/2016 | 05/22/2019 26,193 0 0 0 0 0 0 26,193 26,193 0 0 0

000000 00 0| Cintrifuse Syndicate Fund I, LLC Cincinnati OH. | Cintrifuse Syndicate Fund I, LLC.........c.ooevvereveerrrenns 04/29/2013 | 04/03/2019 1,326 0 0 0 0 0 0 1,326 1,326 0 0 0

000000 00 O |Energy Impact Fund LP New York NY.. | Energy Impact Fund LP.... ... | 05/19/2017 | 06/30/2019 | .......... (110,872) 0 0 0 0 0 (V1 I (110,872) | ....... (110,872) 0 0 0

000000 00 O |Foresite Capital Fund IV, LP San Francisco CA.. | Foresite Capital Fund IV, LP ... | 04/16/2018 | 04/19/2019 56,259 0 0 0 0 0 0 56,259 56,259 0 0 0

000000 00 0| Gryphon Partners V, L.P San Francisco CA.. | Gryphon Partners V, L.P........cccoovvmmeemreernmrerseeennnens 08/29/2018 | 06/28/2019 88,183 0 0 0 0 0 0 88,183 88,183 0 0 0

000000 00 O |Medley Credit Opportunitiy Del Fund, L.P New York NY.. | Medley Credit Opportunitiy Delaware Fund, L.P......... | 07/15/2016 |05/24/2019 585,436 0 0 0 0 0 0 585,436 585,436 0 0 0 0

000000 00 O |Medley Tactical Opportunities, LLC New York NY.. | Medley Tactical Opportunities, LLC .| 11/16/2017 | 06/03/2019 | ........ 4,439,890 0 0 0 0 0 0]....4,439,890 |.... 4,439,890 0 0 0. 1,447,310

000000 00 O |MOD Super Fast Pizza Holdings LLC Bellevue. WA. | Transfer to Schedule D 12/21/2017 | 05/31/2019 | ........ 1,500,050 0 0 0 0 0 0.....1,500,050 |..... 1,500,050 0 0 0 0

000000 00 O |NB Secondary Opportunities Fund Il L.P. New York. NY.. | NB Secondary Opportunities Fund IIl L.P ... | 05/23/2013 | 06/06/2019 7,760 0 0 0 0 0 0 7,760 7,760 0 0 (VN I 444,968

000000 00 0O |NB Secondary Opportunities Fund IV L.P. New York NY.. | NB Secondary Opportunities Fund IV L.P. .| 04/19/2017 | 06/17/2019 9,155 0 0 0 0 0 0 9,155 9,155 0 0 0 26,553

000000 00 O |NB Strategic Co-Investment Partners Ill L.P. New York NY.. | NB Strategic Co-Investment Partners Il L.P. ............. 01/28/2016 | 05/28/2019 98,361 0 0 0 0 0 0 98,361 98,361 0 0 (V) I (4,166

000000 00 O |Patriot Financial Partners I, L.P Philadelphia PA.. | Patriot Financial Partners I, L.P... ... | 04/30/2014 | 05/09/2019 | ........... 435,076 0 0 0 0 0 (V1N IO 435,076 |........ 435,076 0 0 0 352,424

000000 00 O |River Cities Capital Fund V, LP Cincinnati OH. [River Cities Capital Fund V, LP ... ... | 12/31/2012 | 04/16/2019 57,456 0 0 0 0 0 0 57,456 57,456 0 0 0 85,044

000000 00 0| Solamere Capital Fund I, LP Boston MA. | Solamere Capital Fund I, LP ..........cooevvvrermerrrrirrenrenes 08/19/2013 | 06/28/2019 34,514 0 0 0 0 0 0 34,514 34,514 0 0 (V0 T 118,365

000000 00 O |Solamere Capital Fund II-A, LP Boston MA. | Solamere Capital Fund II-A, LP ... | 08/19/2013 | 05/28/2019 21,162 0 0 0 0 0 0 21,162 21,162 0 0 (V0 T 111,098

000000 00 0TS OpCo Holdings, LLC Minneapoli MN. | TS OpCo Holdings, LLC . 1 09/28/2018 | 06/14/2019 65,160 0 0 0 0 0 0 65,160 65,160 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated. ... ssessssesssessssssssssssesssssssssssssssssssnees | seseees 7,531,652 0 0 0 0 0 0 ....7,531,652 |...... 7,531,652 0 0 0 ... 3,054,279
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O |PRCP-Arcadia Partners, LP Seattle WA. | PRCP-Arcadia Partners, LP...........cc.ccouevveermeereeiinenns 10/26/2016 | 06/10/2019 | ........ 3,162,446 0 0 0 0 0 0]....3,162,446 | ... 3,162,446 0 0 0 0

000000 00 0| PRCP-Everett Partners, L.P Seattle WA. | PRCP-Everett Partners, L.P..........ccoouvrinnnnriinnnninenns 07/21/2016 | 06/14/2019 | ......... 2,407,388 0 0 0 0 0 0]....2407,388 | ... 2,407,388 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - UNaffiliated............ooverreierieisriiiei s sesessssssssesesssssssessssnssssnessssssssesss | oneeees 5,569,834 0 0 0 0 0 0 5,569,834 |...... 5,569,834 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 O | Pretium Mortgage Credit Partners |, L.P. New York | NY.. | Pretium Mortgage Credit Partners |, L.P.........ccccccooe.... | 12/04/2014 | 04/05/2019 296,267 0 0 0 0 0 0 296,267 | ......... 296,267 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated 296,267 0 0 0 0 0 0 296,267 | ......... 296,267 0 0 0 0
Any Other Class of Asset - Unaffiliated

000000 00 0|Monza Energy, LLC. [ Houston [7x.. [Monza Energy, LLC [ 0411772018 [ 0612612019 | ......... 127,557 0 0 0 0 0 0 [ 127,557 [ e 127,557 0 0 0 0
4299999. Total - Any Other Class of Asset - Unaffiliated v 127,557 0 0 0 0 0 0 | 127,857 | oo 127,557 0 0 0 0
4499999. Subtotal - Unaffiliated ....14,329,953 0 0 0 0 0 0 ]....14,329,953 |....14,329,953 0 0 0 3,327,730
4599999. Subtotal - Affiliated 394,000 0 0 0 0 0 0 394,000 |......... 394,000 0 0 0 | 351,197
4899999, TOHAIS. ... evveesetrreessteiesstaes s EEEE 1RSSRt | s 14,723,953 0 0 0 0 0 0. 14,723,953 | ....14,723,953 0 0 0. 3,678,927
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Bonds - All Other Government
13509P  EF 6 | CANADA HOUSING TRUST NO 1 06/27/2019........ RBC CAPITAL MARKETS.......couiiiriniineirerinsineiesiseisssssiesesissssessssssssssessssenes. | snsiessesienns 62,596,050 | ..o 59,000,000 | ...vueeuerrirerieieieriseeeeeris 56,252 | 1FE.....ccovvirirniirnns
780097  BK 6 | Monetary Authority of Singapore..........cccvevevveeminervenernnnns 06/01/2019. HSBC SECURITIES 291,037 | oo 0 0 |2FE
Y4900E BV 6 |HOUSING AND DEVELOPMENT BOARD B 04/30/2019. DBS BANK ...ttt s . 547,017 550,620 184 |1FE
1099999. Total - BONds - All Other GOVEIMIMENL.......vuiiieieriiiitisere st ens essens s ens e n sttt 63,434,104 | oo 59,550,620 56,436 XXX
Bonds - Industrial and Miscell
05587T  AC 0 |BSPRT 19FL5 AS - CDO.......cooiiiieieiciceieieiseieeesise s 05/20/2019........ CREDIT SUISSE SECURITIES (USA)......coiirirrieininiieieiisieniesreisnienesssnens | v 1,500,000 | ...oooverrrieieeeis 1,500,000 0
08888#  AA 4 | BIDTELLECT, INC....oviiriiiiriiiiersicessiseiesisssises s enssssssenss. | avsessessnssns 06/01/2019........ VARIOUS.......ooiviiiieiiieiesi bbb nnnss | essessessnsins 12,918 | oo 12,918 0
09260M  AA 5 |BLACKSTONE DIVERSIFIED ALTERNATIVES ISSU.... 05/21/2019. WELLS FARGO SECURITIES LLC 8,781,000 ...8,781,000 0
09260M  AC 1 |BLACKSTONE DIVERSIFIED ALTERNATIVES ISSU.... . 05/21/2019. WELLS FARGO SECURITIES LLC . 2,631,000 ...2,631,000 0
096311 ZA 6 |BLUE TOURCH (BTC) REV L 265 01/05/2021........c.covoevierierririererneieeeseiisseesissnens | oeversninnne 06/28/2019........ AFG Private PIaCEMENL............overriiieririeesee s ssssnisens | eneesieninnines 1,842,857 | oo ,842,857 0
12641P  CK 8 | CSMC 096R 9A5 - CMO/RMBS 06/01/2019. VARIOUS (V2] RN 1 0
12641Q  AJ 1 |CSMC 097R 4A5 - CMO/RMBS . 06/01/2019. VARIOUS . (B17) [ coveeererirerereeere s 10 0
12641Q  BF 8 |CSMC 097R 7A4 - CMO/RMBS........cccocvriiriricierinies 06/01/2019........ CREDIT SUISSE........oouiiiieieiitieietieietie ittt | bessessessessase st b e s bbbt es | oebsebsess bbbt {(C10) 1 0 0
134999  ZD 6 | CRANEMERE UK HLDGS Cuovre 06/07/2019. AFG Private Placement 857,958 857,958 0
194210  AA 2 |CASL 19A A1 - ABS. 06/26/2019. BARCLAYS CAPITAL INC FIXED INC.......vvreriirririrereiiseirererineines . 995,164 | ... 1,000,000 0
25746U DB 2 | DOMINION ENERGY INC 06/24/12019........ CREDIT SUISSE SECURITIES (USA)......ccovueinriinriniieienieiesiesseesssienenisnens | v 5,001,250 | oo 5,000,000 | ..o 11,667
30069L  AA 6 | XAN 19RSO7 A - CDO, 04/04/2019. WELLS FARGO SECURITIES LLC 1,000,000 ...1,000,000 0
34956N  AA 0 |FORTRESS CREDIT BSL VIILTD. - CDO . |C.... . | 06/21/2019. MITSUBISHI UFJ SECURITIES..........oooviiernincrereerienieis . 4,000,000 ...4,000,000 0
44040H AA 0 |HORZN 191 A- ABS 06/21/2019........ MIZUHO SECURITIES USA INC....coooviiririeiererintierisiiciesisesessssiessesessieniens | covsieesesienns 999,996 | ..ooveririerirere s 1,000,000 0
466365 AA 1 |JIB FUNDING, LLC - ABS 06/28/2019. GUGGENHEIM 7,000,000 7,000,000 0
47232D  AE 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2019. JEFFRIES & CO (5,925) 0
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2019. VARIOUS (8) 0
47232D AV 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2019. JEFFRIES & CO ....(260,216) 0
47232D  CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2019. VARIOUS (29,323) 0
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2019. INTERNAL ACCOUNT..... 0
47232D  DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 06/01/2019. INTERNAL ACCOUNT. 0
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 06/01/2019. DITECE. .ot 0
47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 06/01/2019. DIFECE. .o 0
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 06/01/2019. JEFFRIES & CO (11,663) 0
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4 06/01/2019. VARIOUS 0 0
555555  ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025...........cccovvurerimiiiernrieriricenererinsireneees 05/08/2019. AFG Private Placement 990,000 0
61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 06/12/2019. AFG Private Placement 1,200,000 0
63874L  AA 2 |NCMS 18TECH A - CMBS 04/03/2019. Amherst Securities Group LLC..........ccovererniincirerninens 991,875
71424#  AA 3 |PERMIAN HOLDCO 2 INC... 06/30/2019. AFG Private Placement. 6,846 0
714244  ZZ 6 |PERMIAN DD 14.00 10/15/2021.... .. | 06/30/2019. AFG Private Placement 3,525 0
72303#  AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER 06/25/2019. AFG Private Placement. 581,510 581,510 0
78397A  AA 2 |SCFET 191 A1-ABS....ccoiiirirerercrerenins 04/03/2019. Bank of America Merrill Lynch 8,999,708 | ... 9,000,000 0
89656F AC 0 |TRL 131A1-ABS 04/15/2019. Direct. 0 0 0
89657B  AA 2 | TRL 191A1-ABS 04/02/2019. WELLS FARGO SECURITIES LLC 2,198,898 | ... 2,200,000 0
95058X  AG 3 |WEN 191 A21- ABS 06/13/2019. GUGGENHEIM 1,000,000 ...1,000,000 0
98877G  AA 6 | Z CAPITAL CREDIT PARTNERS CLO 2019-1 LIM. ..ot ssisessneees SRR 06/19/2019. Ambherst Securities Group LLC . . 12,500,000 .12,500,000 0
3899999. Total - Bonds - Industrial and Miscellaneous. OO OO OO PO OO 62,783,010 | oo 63,120,317 13,682

Bonds - Bank Loans

050777  ZZ 7 |Avetta, LLC/Second Amendment Tranche B T . | I 05/24/2019........ Ares Capital ManagEMENL.............ovuriiriirirriersiseiesssisesssessss e ssssssesensssaes | sevssessessnnens 531,902 542,185 0 | 3FE
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240888  ZZ 3 |Datix Bidco Limited/Term Loan B3 5/19........ccocvvverncneeneneneineninees Do 05/28/2019........ Ares Capital ManagemENL...........c.vuriurierieirreieieeees e sesesseneens | seeeeseeseensenes 296,381 300,895 0 |3FE
00216C  AD 5 | AQ Sunshine, Inc./Term Loan 3/19..........ccuvuniiniiciiiiinisiceessssissisiies 04/15/2019........ Ares Capital Management..............ccoocueiiiiiiiniinsiicesssesesisins [ e 281,155 286,892 0 |3FE
05400K  AE 0 |Term Loan B : Avolon Ltd........ (SR 05/03/2019. MORGAN STANLEY CO 1,198,500 | ooovvverreiereeeeis 1,200,000 0 |2FE
055444  ZZ 9 | Axiom Merger Sub Inc./Facility B Term Lo 04/04/2019. Ares Capital Management 451,889 468,810 0 |3FE
11283H  AF 4 | Term Loan A : Brookfield Prpty. 06/10/2019........ WELLS FARGO SECURITIES LLC.......oviereiiereriniiieeriserseissisesesiseeesisssnesens. | eveesseninsines 389,000 400,000 0 |3FE
14886M  AM 3 | Checkout HOIdINGS..........covvuieriiiicieieiscieeieeieeii 06/01/2019. Direct.......cccvevereenne 29,686 0 0 |4PL
14886M AN 1 | Checkout Holding Dip L 10.50 08/15/2023...........cooevmmrererrmeeienrieisesisesessssissssssssessesnnns 06/15/2019. VARIOUS (55,363) (69,565) 0 |4Z.........
15670B  AD 4 |CENTURYLINK 5/17 TLA 05/29/2019........ CITIGROUP.......ccovrvriririirrirnne 896,120 897,242 0 |3FE
16282F  AH 4 | CHECKOUT HOLDING CORP..........cceririiirriiriierniiscierisieseesissssessssesssssseessssssens | consesessessnes 04/01/2019. VARIOUS A48T | s 0 0 |5PL
23582L  AK 7 |Delay Draw Term Loan : Dana Corp. 04/02/2019. CITIGROUP.......ocvveeriririirrirne 399,500 400,000 0 |2FE
293444  7ZZ 1 |Entertainment Partners Canada ULC/Canadi.......... A 05/08/2019........ Ares Capital Management 321,103 331,034 0 |3FE
315777 ZZ 8 |Ferraro Fine Foods Corp./Second Amendmen.............ccccoeeuvence 05/10/2019. Ares Capital Management 131,774 133,781 0 |2FE
345999  ZZ 2 |Foundation Risk Partners, Corp./Second A..........cccovveerveereeneene 05/01/2019. Ares Capital Management 191,502 203,050 0 |3PL
36198M  AD 9 |Term Loan A: Gaming & Leisure...........covveveverniunce 04/02/2019........ JP Morgan, 398,500 400,000 0 | 2FE
36850@ AB 9 | Gehl Foods, LLC/Term Loan 1/18 06/14/2019. VARIOUS 11,835 ...11,835 0 | 3PL
432890D AH 6 |HILTON WORLDWIDE FINANCE TL B2 **A&E** 06/21/2019. VARIOUS 1,801,469 ,824,525 0 |2FE
455111 ZZ 0 |Implus Footcare, LLC/Initial Term Loan 0.........covuevneenrrervereinenceneiseseineens 04/18/2019........ Ares Capital Management 293,169 293,904 0 |3FE
455333  ZZ 0 |Implus Footcare, LLC/Spenco Incremental.............ccccoeviineiiniinciinninns 04/18/2019. Ares Capital Management 45,620 ...45,735 0 |3FE
45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie..........ccocovvvriunverinnne 04/09/2019. Ares Capital Management 1,118,813 177,698 0 |4FE
466022  ZZ 6 |IVYHILL XV LIBOR 215 Class A 05/15/20.........ccccccvceerirerennns 04/17/2019........ AFG Private Placement 10,000,000 | wovoreveererirereririerienis 10,000,000 0 [1FE
52729K AN 6 | Term Loan B : Level 3 Financin...........cccevuvverevininnnnes 05/29/2019. VARIOUS 2,381,660 | ..o 2,395,889 0 |2FE
61506U  AB 0 | Montreign ReSOM CasiNO.........c.cuururruriiireriiisiesieieiseie s enees 05/08/2019. Stifel, Nicolaus & Co., Inc. 508,500 600,000 0 |5FE
661000 ZZ 5 |NSM Insurance Group, LLC/Third AMendment...........ccccoeurverieieeerneeneereencinecereiseeens 06/28/2019. Ares Capital Management 189,824 193,698 0 [3Z.........
661333  ZZ 0 |NSM Sub Holdings Corp./2019 Incremental.. 05/01/2019. Ares Capital Management 596,114 609,151 0 |3FE
702666 ZZ 4 |Pathway Vet Alliance LLC (fka Pathway Pa... 06/17/2019. Ares Capital Management 148,079 148,268 0 |3FE
705444  ZZ 3 |Pegasus Global Enterprise Holdings, LLC/.........cooueuiiiiierrieisciesicsscie e 05/24/2019. Ares Capital Management 537,648 551,875 0 |2FE
78249L  AB 6 |RUSSELL INVESTMENTS 04/03/2019. MORGAN STANLEY CO..... 398,000 400,000 0 |3FE
815333  ZZ 5 | SOS Security Holdings, LLC/Delayed Draw............coceeeiieeiieniierssineeerinsiseresiseees 06/25/2019. Ares Capital Management 69,887 0 |3FE
815888  ZZ 8 | SOS Security Holdings, LLC/Term Loan 4/1..........covveeverierieneerneinennces C.... 06/01/2019. Ares Capital Management 954,144 0 |3FE
818555  ZZ 0 |SecurAmerica, LLC/Delayed Draw Term Loan.........c.cccvcevivnienenes C... 04/18/2019. Ares Capital Management 17,230 0 | 2FE
870999  ZZ 5 |TerSera Therapeutics LLC/Third AMENdmMENL...........coeuevierimermieenireeeercrescereeseieens 04/01/2019. Ares Capital Management 19,827 0 |3FE
87239P  AD 6 |VISTRA OPERATIONS CO LLC TL B STRIP*A&E* 04/03/2019. CREDIT SUISSE SECURITIES (USA) 597,000 0 | 2FE
893444  ZZ 5 |TPG VIII EIf Purchaser, LLC/U.S. Term Lo 05/08/2019. Ares Capital Management 1,618,897 0 |3FE
91839  AA 4 |VPROP Operating, LLC/New Loan 11/17........ccovvervrincrninreniin 06/03/2019. Capitalized Interest. 3,205 0 |2FE
92645D  AE 9 | Victory Capital Holdings, InC..........ccccovvvivinec 06/11/2019. BARCLAYS CAPITAL INC FIXED INC 891,000 900,000 0 |3FE
928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0........ccccooruvrereeinrinceniennn 05/31/2019. Ares Capital Management 1,854 .1,854 0 [3PL
928432 A@ 2 |Visual Edge Technology, INC./DElayed Dra..........cccovuererermrieiniririreissieeesesssssessesins | oseeinnsnnens 06/13/2019. VARIOUS 2,482 ..2,482 0 |3PL
BL2870 02 2 |NEXSTAR BROADCASTING INC TL B AL...ciiiiiriiieiiniiereniscierisesesisenesissieniens | evveessnenenne 06/21/2019. Bank of America Merrill Lynch 796,000 800,000 0 | 3FE
BL2967 88 5 |SpareFoot, LLC/Incremental Term Loan 2/1.. 04/02/2019. Ares Capital Management 22,338 ...22,678 0 |3FE
C9413P  AZ 6 | VALEANT PHARMACEUTICALS........cotiiiiiiiisrirerssisee e seenssnnses SRR 06/05/2019. BARCLAYS CAPITAL INC FIXED INC 399,000 400,000 0 |3FE
8299999. Total - Bonds - Bank Loans 28,889,431 ....29,239,363 0 XXX
8399997, TOtAl = BONMS = P 3.ttt b k8 ek E 4R 1 & eE1eEEEEE L8 oL E R eEE o8 R f b SEE 8 E L E e Ef L E £ EEEE4EE Rt L b oEE£Ef L E SR8 4EE £ E £ EE4EE 8 £EEHEE 8 £ E e E R E £ L L E e HEE e E £ L eE L E R E S L EEeEE s EehE eRfeeE Rt enE e R h b e b en et n et | dene e enb et 155,106,545 ..151,910,301 70,019 XXX
8399999, TOAl - BOMMAS. ...tttk ke ehEdeE 8RR E e E e E SR E RS E L E LSRR esfeeE e h ettt | bins sttt 155,106,545 | ..o 151,910,301 70,019 XXX

Preferred Stocks - Industrial and Mi
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29402T  2# 5 |ENVEN ENERGY CORPORATION 06/30/2019........ AFG Private Placement 21,842.000 353,832 0 |P5V.
29402T  2# 5 |ENVEN ENERGY CORPORATION 06/30/2019........ VARIOUS.......oooiiiiii e | seees ..604,274.500 | ..o 7,382,343 0 |P12V
44987# 10 1 [ IPFTACQUISITION INC......oouiirriiiiiieiereeirieriesissesesisessesses e nsesssseessessssssesssesessssnssenes | sveessessnnenes 06/01/2019. Private Placement, 1,500.000 4,500 0 |RP5* Ao
609300 ZZ 4 |MONELION SERIES C 05/10/2019. AFG Private Placement 67,620.000 | ..o 3,499,998 0 |P4ZA
616862 ZZ 1 |MORGAN JOSEPH TRI-ARTISAN GRP D 5.00%........cccovrrurrierrerrirerieeinsirerieeisseenes | aeeeeerinnees 06/01/2019........ VARIOUS 4,877.077 24622 0 |P12ZV
693475 AM 7 |PNC FINANCIAL SERVICES GROUP INC 06/01/2019. JP MORGAN SECURITIES INC 0 16,167 |P2FEV.......ccccvrviunee.
693475 AM 7 |PNC FINANCIAL SERVICES GROUP INC . 06/01/2019. JP MORGAN SECURITIES INC......cooiiiiiriieiinireieiseieeesiseisssseseisnsesennns | evenes 4,000,000.000 | ..coovouerrerrieirirrieriean 4,000,000 0 |P2FEV
88429@ 12 2 |THIRD POLE, INC....ccotiiiriiiiiiiniiiersiissisenissisisniees 06/01/2019........ Private Placement. 30,000.000 600,000 0 |P1ZV.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 15,865,295 XXX 16,167 XXX
8999997. Total - Preferred Stocks - Part 3................ccceveviuiiiieciereieccecieeeecee e 15,865,295 XXX 16,167 XXX
8999999. Total - Preferred Stocks.........cocovvviiiiininiis 15,865,295 XXX 16,167 XXX
Common Stocks - Industrial and Miscell
00163U 10 6 | AMAG PHARMACEUTICALS ORD 06/17/2019........ RAYMOND JAMES & ASSOCIATES INC..... 15,000.000 | cvooveereierreierereeereenis 136,611 XXX 0 L
00287Y 10 9 |ABBVIE ORD 06/26/2019........ ISIGROUP INC.....oomirriiiieiieieresisceens s 20,000.000 1,341,942 XXX 0 L
03676B 10 2 |ANTERO MIDSTREAM ORD 06/26/2019. VE CAPITAL 11,000.000 . 135,817 XXX 0 L
124857 20 2 |CBSCLBORD 06/11/2019. WOLFE TRAHAN SECURITIES 40,000.000 ,931,164 XXX 0 L
12654A 10 1 | CNX MIDSTREAM PARTNERS UNT.....cooiiiiiiiiiiiiniesieisssesierssissiesississeessesnne | osvessnninnns 04/02/2019........ VE CAPITAL 1,000.000 15,181 XXX 0 |L
126650 10 0 | CVS HEALTH ORD....covuuiiieiiirnieieresieeesies st ssssssessesissisenss. | avenessesinsines 06/05/2019. Strategas SECUNtIES LLC........c.cvireriicieiicsese e 25,000.000 1,333,415 XXX 0L
133999  ZA 3 |CGL HOLDINGS V CLASS A 06/27/2019. AFG Private Placement 2,579.000 2,578,543 XXX 0|V
133999  ZB 1 |CGL HOLDINGS VI CLASS B........cvuiriiierieieieriniisssireresineeeriesinsine 06/27/2019........ AFG Private Placement 421.000 421,457 XXX 0|V
23311P 10 0 [DCP MIDSTREAM UNT ...ttt 05/29/2019. VE CAPITAL 1,000.000 30,800 XXX 0 L
292480 10 0 |ENABLE MIDSTREAM PARTNERS COM UNT 05/31/2019. VE CAPITAL 5,000.000 68,249 XXX 0 L
29402T 10 9 |[ENVEN ENERGY CL A ORD......coevriiiierrsrierisereeeieseininee 06/19/2019. B.RILEY &CO., LLC 50,000.000 547,042 XXX 0|V
29402T 11 7 |ENVEN ENERGY SRS B EQ WARRANT 144A 06/19/2019. B.RILEY & CO., LLC 50,000.000 668 XXX 0|V
29402T 30 7 |ENVEN ENERGY SRS A EQ WARRANT 144A........cccomvvmivmmrinerrninenns 06/19/2019. B.RILEY & CO., LLC 50,000.000 2,291 XXX 0|V
29414J 10 7 |ENVIVA PARTNERS UNT. 06/21/2019. VE CAPITAL 1,000.000 29,873 XXX 0 L
371927 10 4 | GENESIS ENERGY UNT 06/04/2019. VE CAPITAL 500.000 10,945 XXX 0 L
389375 10 6 | GRAY TELEVISION ORD.......cocoevrriiirerrincierieicienienes 06/11/2019. WOLFE TRAHAN SECURITIES 64,000.000 | ..o 1,044,965 XXX 0 |L
428104 10 3 |HESS MIDSTREAM PARTNERS UNT.......ccccovvuvrirnnanee 06/26/2019. VE CAPITAL 2,000.000 40,127 XXX 0 |L
606366 ZZ 8 |MOD Pizza . 05/01/2019. AFG Private Placement 10,720.000 XXX 0|V
65336K 10 3 | NEXSTAR MEDIA GROUP CLA ORD.......cccccormiiirriiriieiniinnines 06/11/2019. VARIOUS 14,000.000 XXX 0 |L
65506L 10 5 |NOBLE MIDSTREAM PARTNERS UNT. 04/29/2019. VE CAPITAL 500.000 XXX 0 L
682680 10 3 |ONEOK ORD.. .. | 06/03/2019. VE CAPITAL 5,000.000 321,369 XXX 0 L
693656 10 0 |PVHORD . | 05/30/2019. ISIGROUP INC.....coomirriiiieienireieressciesisi e 12,500.000 | wooveveeereririeeeriseireienens 1,073,433 XXX 0 L
695114  ZZ 4 |PACIFICO INC 04/01/2019. VARIOUS 2,119 XXX 0]V
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT 04/18/2019. VE CAPITAL 1,000.000 49,276 XXX 0 L
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT 05/30/2019. VE CAPITAL 5,000.000 116,016 XXX 0L
822634 10 1 | SHELL MIDSTREAM PARTNERS UNT......ccovririmierinniiirerinnisieninenees 06/11/2019. VE CAPITAL 500.000 9,795 XXX 0 L
876030 10 7 | TAPESTRY ORD 06/06/2019. VARIOUS 35,000.000 1,025,671 XXX 0 L
87612G 10 1 | TARGA RESOURCES ORD.......c.ccoriurriiiiererieirereniereesseneenes 04/03/2019. VE CAPITAL 500.000 20,240 XXX 0 |L
88870P 10 6 [ TIVO ORD....cuuiieuiirrirriiceisiiisieni st 05/10/2019. CORNERSTONE MACRO........ccviriiieinrieriesieresseississsiesiesessessssssinens | oenes ..100,000.000 ..756,490 XXX 0 L
92553P 20 1 |VIACOM CL B ORD 06/11/2019. VARIOUS 43,000.000 ,251,495 XXX 0 L
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT. 04/24/12019........ VE CAPITAL 1,000.000 32,878 XXX 0 L
G1890L 10 7 [CAPRIHOLDINGS LTD 05/30/2019. Strategas SECUNtIES LLC.......ciiiiiiiisisiiseissi s snssnesersnsssesenens | eoserssmesessssssessssenssniseses 15,000.000 | oo 510,036 XXX 0 |L
9099999. Total - Common Stocks - Industrial and Miscellaneous.. 17,740,962 XXX 0 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3
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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)
9799997. Total - Common Stocks - Part 3 17,740,962 XXX 0 XXX
9799999. Total - COMMON StOCKS. ....cvurereveiieieriiissiene s 17,740,962 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 33,606,257 XXX 16,167 XXX
9999999. Total - BoNds, Preferred @nd COMMON STOCKS. ..........c.iuiuiieiieiiieiie ettt sttt e tesiee esetsetessessessssssessee et essessesssessesse s et es s et s e s e s e ae s s e sesee s e s e s e s s se s s e e e see s e s e s et e s s e e s e s s s es s et e s ae s s se e et easee s e b e s st essee et ensassebansas  Aessessssssessssassesssssssassassesssansessesnsansns | bressnsessassessssantessessessnss 188,712,802 XXX 86,185 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




G030

Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Design
Current ation
Year's and
Other- Admini
Than- -
F Tempora Foreign Bond strative
0 Current ry Total Exchang Interest / Symbo
r Unrealized Year's | Impairm Foreign e Gain Stock Stated I/
ei Prior Year Valuation | (Amortizati | ent Total Change | Exchange | Book/Adjusted | (Loss) | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase on)/ Recogni | inB./A.C.V. | Changein| Carrying Value at on Gain (Loss) | (Loss) on Received Maturity | Indicat
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Bonds - U.S. Government
313838 RS 1 |FN 511797 - RMBS .. | 06/01/2019. | Paydown 451 451 0 0 11 {05/01/2031. | 1.........
31388D ZU 5 |FN 602055 - RMBS .. | 06/01/2019. | Paydown 622 622 0 0 17 {09/01/2031. | 1.........
31388G VW 8 |FN 604629 - RMBS .. | 06/01/2019. | Paydown 213 213 0 0 5| 09/01/2031. | 1.........
31388K WT 5 |FN 607358 - RMBS, .. | 06/01/2019. | Paydown 359 359 0 0 10 {10/01/2031. | 1.........
31390V ER 1 |FN 657244 - RMBS . | 06/01/2019. | Paydown 0 0 7 109/01/2032. | 1.........
0599999. Total - Bonds - U.S. GOVEIMMENT. ...ttt ss feksess st s e 0 0 50 XXX XXX
Bonds - All Other Government
13509P EG 4 | CANADA HOUSING TRUST NO 1....vvvimrirrireereiniricninns .. | 06/15/2019. | Maturity @ 100.00..........everrvemrrmrrrens | correriieernerirenieeens | e 60,000,000 |..60,000,000 | ..... 60,293,100 | ........ 60,028,495 | ....cocovvvrnees 0] ..(28495)] ... (U (28,495) | .....ccenc 0| v 60,000,000 | .......... (V18 RN LV I 0 ... 585,000 |06/15/2019. | 1FE....
780097 BK 6 |Monetary Authority of Singapore.............cccooouiivciinriiciinneas .. | 06/14/2019. | Maturity @ 100.00...........ccooeervveerrrers 292,365 | ... 289,038 291,037 0 e 1,328 | oo 0 1,328 0 292,365 | .......... 0 0 0 0 | 03/22/2025. | 2FE....
EJ2382 59 0 |HOUSING & DEV 1.52 06/18/19 . | B| 06/18/2019. | Maturity @ 100.00.........cccourererererrernnees [ eorerrmrercnieninernes | oo 2,925,369 |...2,916,940 | ....... 2,886,041 | .........2,922,557 | ....cccceeenn0 | e 2,811 2,811 0 2,925,369 0 0 22,217 | 06/18/2019. | 1FE....
Y31714 AM 3 |HOUSING AND DEVELOPMENT BOARD. .| B| 05/28/2019. | Maturity @ 100.00........couemrenrmrnnninnnens [onmenerinniinsensnnne | osriinnes 365,664 | ...... 363,663 | .......... 380,049 0| (653) . (653) 0 365,664 . 0 0 3,030 | 05/28/2019. | 1FE....
1099999. Total - Bonds = All Other GOVEIMMENL. .....c.uvuuiruirserssirissiesseiss s esessses s essssess sttt ettt | eeees 63,583,397 |..63,569,641 | ..... 63,850,227 63,317,370 0 (25,009) | ... 0 [ (25,009) | ..ooovvenee 0 | e 63,583,398 | ......... 0 [ (0 0. 610,247 XXX XXX
Bonds - U.S. States, Territories and P ion
13063C XS 4 |CALIFORNIA ST 1+ | 06/03/2019. | DIFECE........vvrreeerercrirereieereriseisnerienes | eeereiesseninninsenies | oeeens 1,335,000 |....1,335,000 | ....... 1,335,000 | .......... 1,335,005 | .ovorirernnnd (U [ L (U T L I [V I 1,335,000 | .......... (V10 N LV I (V1 I 14,050 |12/01/2031. | 1FE....
68609T  HV 3 |OREGON ST.....oiiiiiiiiiiniissiieisssississsssssssssssenssssssessssans .. | 06/03/2019. | Direct 5,000 | oo 5,000 5,283 5,280 [V (12) [ oo 0 (12) 0 5,000 | .......... 0 [ () 0 [ 108 | 06/01/2049. | 1FE....
1799999. Total - Bonds - U.S. States, TErrHories & POSSESSIONS. ........iuuuiuiuirisiisiimiisiiitisiiis | aostissssmssess s ssesssssessssess st esesstessessssssssenssenssssssssssssssesssenes | serenes 1,340,000 |....1,340,000 | ....... 1,340,283 | .......... 1,340,285 | ..o [ I ()] e 0 | s ()] 0 | i 1,340,000 | ......... 0 [ (0 0] 14,158 XXX XXX
Bonds - U.S. Special Revenue and Special A
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M. .. | 06/01/2019. | Paydown 54,699 | ......54,699 | ..........54,699 | ......c........ 54,699 | ...ccovvirnenns 0 0) 0 54,699 07/01/2043. | 1FE....
051687 DB 4 |AURORA ILL SINGLE FAMILY MTG REV - MBS.. .. | 06/01/2019. | Paydown 2,772 2,806 0 (34) 0 2,772 12/01/2039. | 1FE....
130333 BW 6 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R. 1+ | 06/03/2019. | DIFECE........cvvvrieriecrierireieeiirinniienes [ eeerrinesienieniseiies | e 70,000 | ........70,000 | ............70,285 | .....cc....cc.. 70,058 | ..ovvvvrrinns 0 (14) 0 70,000 08/01/2028. | 1FE....
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R .. | 06/01/2019. | Paydown 3,668 3,668 0 0 0 3,668 02/01/2042. | 1FE....
130333 CB 1 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R. .. | 06/01/2019. | Paydown 5,809 5,798 0 12 0 5,809 02/01/2042. | 1FE....
196479 E6 2 |COLORADO HSG & FIN AUTH 1+ 06/01/2019. | DIFECE.........cveecvecrererireeeieeeiseiesrieesiieees | eoeeriseeisssessiesies | eveeeians 155,000 (1,028) 0 155,000 05/01/2048. | 1FE....
196479 N9 6 |COLORADO HSG & FIN AUTH .. | 06/01/2019. | Direct 90,000 (253) 0 90,000 11/01/2048. | 1FE....
19647P BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. | 06/01/2019. | Paydown 26,030 291 0 26,030 02/01/2044. | 1FE....
19647P BH 5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.... .. | 06/03/2019. | VARIOUS............cc..... 0 0 6,800 06/01/2056. | 1FE....
19647P BK 8 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.... .. | 06/03/2019. | Call @ 100.00......... 4 0 12,733 09/01/2056. | 1FE....
19647P BQ 5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. | 06/03/2019. | Call @ 100.00 42,569 0 0 42,568 11/01/2045. | 1FE....
20774W  G9 6 |CONNECTICUT ST HSG FIN AUTH 1. | 06/01/2019. | DIFECL........cvveveecreerierieeieeeiesesssiinses | vveeiiesieessseiesnsens | eerennn 450,000 | oo 450,000 (553) 0 450,000 11/15/2040. | 1FE....
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG... o+ 06/13/2019. | DIFECL.........vvoeeecveereereereeseeeseiesnisnses | eveeriersesessniennienns | eeneeenn 155,000 | oo, 155,000 (388) 0 155,000 11/15/2035. | 1FE....
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG o+ | 06/13/2019. | DIFECL........coooevecreerierieeieseeseiessiinnes | eeeeiieriesesseiesniens | eernnn 430,000 | oo 430,000 (1,697) 0 430,000 11/15/2032. | 1FE....
20775C B6 0 | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN. o+ | 06/13/2019. | DIFECL.........ooorveereeereereseeeeseessiesnsinnes | eeeerieeeesniesnieensins | eerereeennn 10,000 | oo 10,000 (18) 0 10,000 11/15/2039. | 1FE....
20775C XL 3 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN o+ | 06/13/2019. | DIFECL........coveeeecreeriesieeieseiesesesiinies | eeeeiesiessisseiesniens | 0errnnn 360,000 | oo, 360,000 (623) 0 360,000 05/15/2047. | 1FE....
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN. .. | 06/13/2019. | Direct 45,000 (94) 0 45,000 11/15/2041. | 1FE....
23410B CH 2 |DAKOTA CNTY MINN CMNTY DEV AGY SINGLE FA......... | .. | 06/03/2019. | DIr€CL........evvmrereerrrirseineiinerirneinceinnne | eesseineiisssiineenenns | crveeneen 170,000 | ocee 170,000 (711) 0 170,000 06/01/2035. | 1FE....
246395 WY 9 |DELAWARE ST HSG AUTH REV......ccovvivrviireiiniiincirenins .. | 06/03/2019. | DIrECL........coeverrerrerereirieieieeieiiereeisens | vvveeereisessisieenn | ereeneeenn 10,000 | oo 10,000 (33) 0 10,000 07/01/2029. | 1FE....




1'6030

Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

SCHEDULE D - PART 4

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

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

NAIC
Design
Current ation

Year's and
Other- Admini

Than- -
F Tempora Foreign Bond strative
0 Current ry Total Exchang Interest / Symbo

r Unrealized Year's | Impairm Foreign e Gain Stock Stated I/
ei Prior Year Valuation | (Amortizati | ent Total Change | Exchange | Book/Adjusted | (Loss) | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase on)/ Recogni | inB./A.C.V. | Changein| Carrying Value at on Gain (Loss) | (Loss) on Received Maturity | Indicat
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost Carrying Value | (Decrease) | Accretion zed (11+12-13) | BJA.C.V. | Disposal Date |Disposal| on Disposal | Disposal | During Year Date or(a)
25477P  HN 8 |DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL............ .. | 06/01/2019. | Direct 20,000 | ........20,000 | ............20,000 | ............... 20,000 | oo (U [ (V1 I 0 0 0 20,000 11/01/2036. | 1FE....
31392C EM 2 |FNW 02W2 AF5 - CMO/RMBS.........ovivmrrierireineirsiiniins .. | 06/01/2019. | Paydown 6,110 5,824 0 286 286 0 6,110 06/25/2032. | 1.........
31397P PN 4 |FHM MO012 AA2 - CMBS .. | 06/01/2019. | Paydown 99,007 | ........99,007 | ............94,304 | ............... 95,932 | coovrvvrrinns 0] ... 3,075 . 3,075 0 99,007 08/15/2051. | 1.........
31397P PP 9 |FHM MO012 AA3 - CMBS .. | 06/01/2019. | Paydown 264,017 | .....264,017 | .........264,017 | oo 264,017 | oovirriennd (V] IO (V1 I 0 0 0 264,017 08/15/2051. | 1.........
31397P PV 6 |FHM MO012A31- CMBS .. | 06/01/2019. | Paydown ....49,503 ..49,728 (225) 0 49,503 08/15/2051. | 1.........
34074M QB 0 |FLORIDA HSG FIN CORP REV.......cccoviumirierinrirneirisriniins .| 06/01/2019. | Direct ..160,000 .160,001 0) 0 160,000 07/01/2037. | 1FE....
373539 2E 4 |GEORGIA STHSG & FINAUTH REV........ccovvvmirinrrncrirens .. | 04/01/2019. | AdJUSIMENt.......ccourveervericriericeieiine 0 0 12/01/2045. | 1FE....
373539 5F 8 |GEORGIA ST HSG & FIN AUTHREV.... .. | 04/01/2019. | Adjustment.... 0 0 06/01/2039. | 1FE....
373539 Y2 5 |GEORGIA ST HSG & FIN AUTHREV.... <. | .. | 04/01/2019. | Adjustment.... 0 0 06/01/2045. | 1FE....
373539 ZB 4 |GEORGIA STHSG & FINAUTH REV.......cccovtiniriniinrinnns .. | 04/01/2019. | AQJUSIMENt.......coooieiiiciicceiie 0 0 | o0 | 0 |0 | 0 0 [ 06/01/2029. | 1FE....
419818 HM 4 |HAWAII ST HSG FIN & DEV CORP SINGLE FAMI .. | 06/01/2019. | Paydown 24,069 ...24,069 0 0 24,069 07/01/2037. | 1FE....
45201L  WF 8 |ILLINOIS HSG DEV AUTH - MBS ceer [+ | 0810172019, [ PaYAOWN........oorvvnrirnereireiieiierineiiees | cerereeesnesssseseiseees | eeereeens 137,633 .137,633 . (1) 0 137,633 12/01/2043. | 1FE....
45201Y  F3 6 |ILLINOIS HSG DEV AUTH REV.......cccsvvummrrverirerirererneeiinins 1+ | 06/01/2019. | DIFECE........ocveuevenrirerercereninniiserierieees | cereriesesseesnesienine | eeveren 315,000 | ......315,000 | ..........324,878 | ............ 323,653 | ..o 0| e (KD ) p— 0 (381) 0 315,000 02/01/2034. | 1FE....
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.. .. | 06/01/2019. | Paydown 45572 | ... 45,572 ...45,572 ...45,568 4 0 45,572 02/01/2047. | 1FE....
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV ... | .| 06/01/2019. | Direct ..120,000 | ...... 120,000 128,397 | ... 129,472 (321) 0 120,000 10/01/2048. | 1FE....
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV......cccosviimmiinerieririscirniins .. | 06/01/2019. | Direct 65,000 | ........65,000 | ............ 68,366 | ...oooerene 68,037 (152) 0 65,000 08/01/2048. | 1FE....
45201Y X8 5 |ILLINOIS HSG DEV AUTH REV .. | 04/01/2019. | Direct ....45,000 (66) 0 45,000 10/01/2048. | 1FE....
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS.. .. | 06/01/2019. | Paydown rerernennn 18,698 941 0 18,698 06/01/2043. | 1FE....
45203F AM 8 |ILLINOIS HSG DEV AUTH CAP FD REV. 1+ | 06/01/2019. | DIFECE........ovveurverrerreriererisniseiirerieees | cereniesissisnesinnins | i 785,000 | ......785,000 | .........757,737 | .............770,044 | ................ 639 0 785,000 09/01/2025. | 1FE....
45203L BS 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 06/01/2019. | Paydown 5,487 0 0 5,487 02/01/2031. | 1FE....
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 06/01/2019. | Paydown 9,069 | .........9,069 (30) 0 9,069 07/01/2032. | 1FE....
45203L CE 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 06/01/2019. | Paydown 19,001 | e 19,091 0 0 19,091 07/01/2032. | 1FE....
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 06/03/2019. | Call @ 100.00 18,271 0 0 18,271 03/01/2059. | 1FE....
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV .. | 06/03/2019. | Call @ 100.00......... 0 0 15,000 02/01/2042. | 1FE....
46940Y BL 4 |JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL. .. | 06/01/2019. | Paydown 0 0 10,125 02/01/2033. | 1FE....
49130T ME 3 |KENTUCKY HSG CORP HSG REV .. | 04/01/2019. | Adjustment 0 .0 .0 01/01/2028. | 1FE....
49130T PR 1 |KENTUCKY HSG CORP HSG REV.... .. | 04/01/2019. | Adjustment.... 0 0 .0 07/01/2033. | 1FE....
49130T PT 7 |KENTUCKY HSG CORP HSG REV.... .. 1 06/03/2019. | Call @ 100.00.........comrerrrrerrrrirrerienes [ eererrmeeneeiisniseines | eoverereens 15,000 | ........ 15,000 | ..oeeeeeen15,000 | oo 15,000 | oo 0 11/01/2041. | 1FE....
49130T VQ 6 |KENTUCKY HSG CORP HSG REV.... .. | 04/01/2019. | Adjustment.... 0 0 .0 07/01/2037. | 1FE....
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV .. | 06/01/2019. | Paydown 35,626 35,626 0 12/01/2038. | 1FE....
56052E 7K 8 |MAINE ST HSG AUTH MTG PUR.. o+ 06/01/2019. | DIFECE.........vveerveeeveieeeeseeeseeeseisnsessienes | eoeveeiessessissssinsses | coenriens 120,000 | ...... 120,000 (176) 0 120,000 11/15/2043. | 1FE....
56052F BR 5 |MAINE ST HSG AUTH MTG PUR.. .. | 06/01/2019. | Direct 25,000 25,000 (163) 0 25,000 11/15/2045. | 1FE....
56052F CE 3 |MAINE ST HSG AUTH MTG PUR.. 1. [ 06/01/2019. [ DIFECL.......vvvoveecvieeviesesiesessssiieens | ceeesissssiesssissnsis | coreiiinnnd 65,000 | ........ 65,000 (205) 0 65,000 11/15/2035. | 1FE....
56052F DF 9 |MAINE ST HSG AUTH MTG PUR .. | 06/01/2019. | Direct 20,000 | ......... 20,000 (63) 0 20,000 11/15/2045. | 1FE....
57419P K2 4 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. .. | 06/28/2019. | Direct ..375,000 ..375,000 (3,072) 0 375,000 03/01/2041. | 1FE....
57419R 3B 9 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. . | 06/28/2019. | Direct 285,000 | ... 285,000 ..301,616 (837) 0 285,000 09/01/2048. | 1FE....
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57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPTHSG &C......... .. | 06/01/2019. | Call @ 100.00......... 4,659 4,659 0 (V1 I 0 0 0 4,659 | ... 0 (0) (0) 77 | 11/01/2058. | 1FE....
57419R JY 2 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. .. | 06/28/2019. | Direct ..170,000 . 173,079 (575) 0 170,000 .3,194 | 09/01/2044. | 1FE....
57419R  YB 5 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG &C......... | .. | 06/28/2019. | Direct v 180,000 | ... 180,000 | ..........190,553 | .... 189,781 (1,460) 0 180,000 . I .3,487 | 09/01/2045. | 1FE....
574204 VT 7 |MARYLAND ST DEPT TRANSN CONS TRANSN................ .. 1 05/15/2019. | Call @ 100.00........cocevverrrrirrincireres [ eoreeeneirieeisseiseines | e 2,600,000 |....2,600,000 | ....... 2,782,728 | .......... 2,608,385 | ...ccovvrirnns 0 (8,385) 0 2,600,000 | .......... (V10 RN (1 IO (1 I 52,000 |05/15/2021. |1FE....
57587A A8 1 |MASSACHUSETTS ST HSG FIN AGY HSG REV. .. | 06/03/2019. | Direct 25,000 | ........ 25,000 26,375 | ...... 26,218 0 (53) 0 25,000 0 0 500 |12/01/2048. | 1FE....
592113 AV 6 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C......... | .. | 04/01/2019. | AdJUStMENL........cvvrrrrvrerirrireirrinris 0 0 0. 0 0 | o0 | o0 | s 0 | e (1 IO 0 . 0 0 6 | 03/15/2028. | 1FE....
59259N AY 9 |METROPOLITAN TRANSN AUTH N'Y DEDICATED T......... o+ | 04/01/2019. | DIFECE........vvvrerrererirereeereriseinerienes | eeereieeseninsisnenies | veeens 4,155,000 |....4,155,000 | ....... 5,078,835 | .......... 4,290,510 | .ccoovvvrnen0 | ...(26,454) | o0 [ (26,454) | ............. [V I 4,155,000 | .......... (V10 RN LV I 0. 124,650 | 04/01/2020. | 1FE....
594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.... .. | 06/03/2019. | Direct 80,000 | ........ 80,000 | ...coo..ce. 84,314 ..83,345 (217) 0 80,000 .1,438 | 06/01/2046. | 1FE....
594653 7K 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M............ | .. | 06/03/2019. | Direct 255,000 255,000 269,703 .269,324 (785) 0 255,000 06/01/2046. | 1FE....
594654 BE 4 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M............ .. | 06/03/2019. | Direct 200,000 | ...... 200,000 | ......... 213272 | v 210,925 | .o 0 (522) 0 200,000 06/01/2048. | 1FE....
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.... 1+ | 06/03/2019. | DIFECE........overrverrereriresirsiissiiessiissienns | eoeesississsssensiessis | ereeiens 115,000 | ...... 115,000 (267) 0 115,000 12/01/2048. | 1FE....
594654 DQ 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M............ | .. | 06/03/2019. | Direct 250,000 | ... 250,000 (535) 0 250,000 06/01/2049. | 1FE....
59465M D3 6 |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV............ .. | 06/01/2019. | Direct 95,000 95,000 | ...........95,000 | ..cc0eeerren95,000 | ovviriiieinnc0 | i | s 0 0 95,000 10/01/2022. | 1FE....
60415N  4Z 2 |MINNESOTA ST HSG FIN AGY.....ocoivrimrinericrieriscineii .. | 06/01/2019. | Direct 20,000 | ........ 20,000 . (16) 0 20,000 07/01/2034. | 1FE....
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 06/01/2019. | PAYAOWN.......coourvrererirrireieerienineenne [ ceerrineeinenisnesniies | coerenenns 46,061 | ........ 46,061 | ............45,008 | .... ..44,888 1,173 0 46,061 09/01/2044. | 1FE....
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 06/01/2019. | Paydown 257,183 | ...... 257,182 | .......... 256,764 | ............. 256,671 511 0 257,183 11/01/2044. | 1FE....
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 06/01/2019. | PAYAOWN.......cvvurvirrirrirriierierierienins [ cereniiniseisnesinninns | e 346,794 | ... 346,791 339 0 346,794 02/01/2045. | 1FE....
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 06/01/2019. | Paydown 210,149 | ...... 210,149 1,285 0 210,149 04/01/2045. | 1FE....
60416Q GF 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 06/01/2019. | Paydown 241,586 | ...... 241,586 0) 0 241,586 11/01/2045. | 1FE....
60416Q GG 3 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. | 06/01/2019. | Paydown 249,432 | ... 249,432 0) 0 249,432 02/01/2046. | 1FE....
60416Q GJ 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 06/01/2019. | PAYAOWN.......cvvmrvrrrirrirriierierienienins [ cereriinissisnesinnins | e 137,772 | ...... 137,772 137,772 0) 0 137,772 08/01/2046. | 1FE....
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 06/01/2019. | PAYAOWN......courvrrirerrrriseirnerierinnins [ eevereimrerncnsnneinseenes | e 114,640 | s, 114,540 .109,515 5,024 0 114,540 10/01/2046. | 1FE....
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .. | 06/01/2019. | Paydown 68,583 0 0 68,584 03/01/2047. | 1FE....
60416Q GY 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF....... .. | 06/01/2019. | Paydown 0) 0 102,398 12/01/2047. | 1FE....
60416S B6 6 |MINNESOTA ST HSG FIN AGY.. .. | 05/01/2019. | Direct (98) 0 55,000 01/01/2049. | 1FE....
60416S BE 9 |MINNESOTA ST HSG FIN AGY.. .. | 06/03/2019. | Direct (315) 0 50,000 07/01/2040. | 1FE....
60416S BU 3 |MINNESOTA ST HSG FIN AGY.. .. | 06/03/2019. | Direct 90,000 (294) 0 90,000 07/01/2031. | 1FE....
60416S HX 1 |MINNESOTA ST HSG FIN AGY.. .. | 06/03/2019. | Direct 245,000 (937) 0 245,000 01/01/2045. | 1FE....
60416S KD 1 |MINNESOTA ST HSG FIN AGY.. .. | 06/03/2019. | Direct 30,000 (168) 0 30,000 01/01/2041. | 1FE....
60416S MZ 0 |MINNESOTA ST HSG FIN AGY.. 1+ | 06/03/2019. | DIFECL.........cveerrecrirerireeireeiseiessiiesiieees | coeeriieeisssessiesies | eveeran 405,000 (1,736) 0 405,000 01/01/2046. | 1FE....
60416S PH 7 |MINNESOTA ST HSG FIN AGY.. .. | 06/03/2019. | Direct 25,000 0) 0 25,000 07/01/2031. | 1FE....
60416S TC 4 |MINNESOTA ST HSG FIN AGY.. .. | 06/03/2019. | Direct ..130,000 ..130,000 (515) 0 130,000 01/01/2047. | 1FE....
60416S UA 6 |MINNESOTA ST HSG FIN AGY.. .. | 06/03/2019. | Direct ...45,000 | ........ 45,000 0) 0 45,000 07/01/2030. | 1FE....
60416S WB 2 |MINNESOTA ST HSG FIN AGY.. 1. | 06/03/2019. | DIFECL........covevvecreerieriereeeeiesesesrenies | eoeesiesieesisseisssiens | soveeiaeenns 15,000 | ........ 15,000 0) 0 15,000 01/01/2030. | 1FE....
60416S WD 8 |MINNESOTA ST HSG FIN AGY.. .. | 06/03/2019. | Direct 210,000 ..210,000 (869) 0 210,000 01/01/2048. | 1FE....
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG... . [ 06/01/2019. | PAYAOWN. .....oorvvrrirrierierircninnineins | cerreiseessessssneens | eeveesens 15,333 | ........ 15,333 ....15,333 0 0 15,333 12/01/2032. | 1FE....
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60535Q@ ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.............. .. | 06/03/2019. | DIFECL.........coorrveereereereeneeseiesniesnsienes | evereeseesnesnsiensins | covereeenne 75,000 | 000 75,000 | v 79,642 | oo 77,536 | e | (VIAD] E— 0 (271) 0 75,000 12/01/2038. | 1FE....
60637B CR 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 06/01/2019. | Paydown 457 0 81,218 10/01/2034. | 1FE....
60637B EZ 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ | .. | 06/01/2019. | Direct 55,000 55,000 60,476 (454) 0 55,000 11/01/2040. | 1FE....
60637B FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ .. | 06/01/2019. | PAYAOWN.......oouivrrireireineieiienieninns [ eeeriesisneesnsiseines | ceerenenns 44,391 | ... 44,391 | oo 44,391 0) 0 44,391 08/01/2036. | 1FE....
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 06/01/2019. | Direct 35,000 35,000 36,113 (104) 0 35,000 05/01/2038. | 1FE....
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ | .. | 06/03/2019. | Direct 35,000 | ........ 35,000 | .ovrernees 36,736 (158) 0 35,000 11/01/2045. | 1FE....
60637B HV 5 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY............ .. | 06/01/2019. | Direct (745) 0 190,000 11/01/2036. | 1FE....
60637B PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 06/01/2019. | Direct (220) 0 70,000 05/01/2047. | 1FE....
60637B SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 05/01/2019. | Direct (46) 0 25,000 05/01/2049. | 1FE....
61212R  3Q 7 |MONTANA ST BRD HSG 1+ [ 06/03/2019. [ DIFECL.......veververeeereeiereeenseeeeseiienes | coeeeesnesissnessnnnses | orevesnes 120,000 (159) 0 120,000 12/01/2043. | 1FE....
61212R  T9 7 |MONTANA ST BRD HSG o+ | 06/03/2019. | DIFECL.........oeoeeerveeveereereeeeesseesniennes | eeeeereressseeseiessiens | cevereenens 10,000 (37) 0 10,000 12/01/2027. | 1FE....
61212R X7 6 |MONTANA ST BRD HSG .. | 06/03/2019. | Direct 90,000 (173) 0 90,000 12/01/2038. | 1FE....
613907 BU 7 |MONTGOMERY CNTY TEX HSG FIN CORP MULTI-F........ 1+ 06/03/2019. | DIFECL.........overveeveeeeieeeeeseeessisssesseienes | eeeeeeeeseesseesseissens | eoesriens 125,000 0 0 125,000 06/01/2031. | 1FE....
63968M EV 7 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. .. | 06/03/2019. | Direct 55,000 ...56,375 (299) 0 55,000 03/01/2043. | 1FE....
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. .. | 06/03/2019. | Direct 60,000 ...63,336 . (148) 0 60,000 09/01/2048. | 1FE....
641279 LM 4 |NEVADA HSG DIV SINGLE FAMILY MTG REV.......ccccoouu.c. 1+ { 06/01/2019. | DIFECE........cveevrerererercireeissiseiiesieees | cerveninssiseissesiesens | cenneinns 145,000 | ......145,000 | ..........145,000 | ............. 145,000 | ooovveriennn (V] IO (V1 I 0 0 0 145,000 10/01/2029. | 1FE....
641279 LR 3 |NEVADA HSG DIV SINGLE FAMILY MTG REV.... .. | 06/01/2019. | Direct (982) 0 455,000 04/01/2044. | 1FE....
646129 6Y 7 |NEW JERSEY ST HSG & MTG FIN AGY REV. .. | 06/01/2019. | Direct (148) 0 125,000 10/01/2032. | 1FE....
647200 2F 0 |NEW MEXICO MTG FIN AUTH .. | 06/03/2019. | Direct (109) 0 15,000 03/01/2044. | 1FE....
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS .. | 06/01/2019. | Paydown 740 0 21,363 12/01/2035. | 1FE....
647200 3H 5 |NEW MEXICO MTG FIN AUTH .. | 06/03/2019. | Direct 60,000 (225) 0 60,000 03/01/2045. | 1FE....
647200 3M 4 |NEW MEXICO MTG FIN AUTH .. 1 06/03/2019. | Call @ 100.00........ccomrerrrrerrrrirreriienes [ errerimeineesineineines | eevereeens 75,000 2 0 74,832 09/01/2041. | 1FE....
647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS .. | 06/01/2019. | Paydown 22,843 500 0 22,843 02/01/2037. | 1FE....
647200 3P 7 |NEW MEXICO MTG FIN AUTH - MBS... .. | 06/01/2019. | PAYAOWN.......ccovmrvrrrrrireiierieeieenrinnins | cereniseiseissesiesins | eenveens 142,399 0 0 142,399 09/01/2037. | 1FE....
647200 4R 2 |NEW MEXICO MTG FIN AUTH.. .. | 06/03/2019. | Direct 55,000 (189) 0 55,000 03/01/2046. | 1FE....
647200 6Z 2 |NEW MEXICO MTG FIN AUTH.. .. | 06/03/2019. | Direct 60,000 (235) 0 60,000 03/01/2048. | 1FE....
647200 7V 0 |NEW MEXICO MTG FIN AUTH.. .. | 04/01/2019. | Direct 65,000 (216) 0 65,000 01/01/2049. | 1FE....
647200 N4 2 |NEW MEXICO MTG FIN AUTH.. .. | 04/01/2019. | Adjustment.... 0 03/01/2030. | 1FE....
647200 P6 5 |NEW MEXICO MTG FIN AUTH.. .. | 04/01/2019. | Adjustment 0 09/01/2028. | 1FE....
647200 P8 1 |NEW MEXICO MTG FIN AUTH.. .. | 04/01/2019. | Adjustment.... 0 . 03/01/2028. | 1FE....
647200 V3 5 |NEW MEXICO MTG FIN AUTH .. | 06/03/2019. | Direct 60,000 | ........ (197) 0 60,000 03/01/2043. | 1FE....
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS .. | 06/01/2019. | Paydown 1,711 . .1,645 65 0 1,711 02/01/2043. | 1FE....
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS... .. | 06/01/2019. | Paydown 35,694 35,694 34,695 851 0 35,694 07/01/2043. | 1FE....
647200 X5 8 |NEW MEXICO MTG FIN AUTH - MBS... .. | 06/01/2019. | Paydown 31,015 | ..o 31,015 ....31,015 0) 0 31,015 10/01/2034. | 1FE....
64986M K3 8 |NEW YORK ST HSG FIN AGY REV... .. | 06/01/2019. | Direct 55,000 55,000 33 0 55,000 11/15/2027. | 1FE....
649883 D8 5 |NEW YORK ST MTG AGY HOMEOWNER MTG RE .| 06/01/2019. | Direct 205,000 | ... 205,000 0 0 205,000 10/01/2034. | 1FE....
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649883 F2 NEW YORK ST MTG AGY HOMEOWNER MTG REV.......... .| 06/01/2019. | VARIOUS..........ccocnc... (148,902) | ... (148,902) | ........ (159,608) | .vovvvrrernns 7,020 (1,080) 0 (160,370) | .......... 0....11468 | ....... 11,468 | ......... 2,884 | 10/01/2034. | 1FE....
649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.......... .. | 06/01/2019. | Call @ 100.00......... 493,902 | ...... 493,902 ..507,963 2,181 0 509,547 10/01/2034. | 1FE....
649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.......... .. | 06/01/2019. | Direct v 105,000 | ... 105,000 ..108,206 (330) 0 105,000 10/01/2035. | 1FE....
658207 LZ 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 1+ | 06/01/2019. | DIFECL........cvvoevecveerieriereeeeiesesenrenses [ eeeeeieeieesiesesssiens | coeriennns 40,000 | ........ 40,000 (213) 0 40,000 07/01/2028. | 1FE....
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. | 06/03/2019. | Direct 260,000 | ...... 260,000 (1,928) 0 260,000 07/01/2039. | 1FE....
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .| 06/01/2019. | Direct 55,000 | ........ 55,000 ...58,589 (408) 0 55,000 07/01/2047. | 1FE....
658546 RJ 7 |NORTH CENT TEX HEALTH FAC DEV CORP REV............ .. | 06/03/2019. | Direct 1,100,000 |....1,100,000 | .......1,289,750 | .......... 1,147,722 | cvvieenl0 | n(8,122) | 0 [ (G P72 ) — [V I 1,100,000 06/01/2021. | 1.........
658877 EZ 4 |NORTH DAKOTA HSG FIN AGY HOMEOWNERSHIP R . 06/01/2019. [ DIrECL.......ouveerrircrieieiercnieieinnieies | i | e 165,000 | ...... 165,000 | ..........170,108 .166,270 (153) 0 165,000 07/01/2028. | 1FE....
677377 U9 2 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV................ .. | 06/01/2019. | Direct 30,000 | ........ 30,000 | ............32,466 ...30,667 (90) 0 30,000 11/01/2028. | 1FE....
677377 Y2 3 | OHIO HSG FIN AGY SINGLE FAMILY MTG REV..........c..... 1+ { 06/01/2019. | DIFECE.......uccveeivarereercerseiseiseiiesieees | cereesissiseesesiesins | cenneinns 180,000 | ...... 180,000 | .......... 195,205 (566) 0 180,000 11/01/2028. | 1FE....
67756Q NM 5 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2019. | Paydown 294,660 | ... 294,660 | ......... 301,142 (5,892) 0 294,660 02/01/2044. | 1FE....
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... ... | .- 06/01/2019. | Paydown 39,151 39,151 37,723 1,388 0 39,151 03/01/2036. | 1FE....
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.............. .. | 06/01/2019. | PAYAOWN.......cvvmvrrrrrrirerierierereeiinins [ cereriisesneesnesienine | eeveeins 189,323 | ...... 189,323 | ..ccoooue. 189,218 103 0 189,323 03/01/2046. | 1FE....
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2019. | Paydown 93,461 93,461 91,883 ..91,897 1,565 0 93,461 03/01/2046. | 1FE....
67756Q SR 9 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... vee |+ { 06/03/2019. | DIFECE......o.vouucverrererireerenisieinerirerienes | eervensesineriesienins | eeneries 150,000 | ...... 150,000 | ..ovvenee 156,000 .156,469 . (1,486) 0 150,000 09/01/2036. | 1FE....
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.............. .. | 04/01/2019. | AdJUSIMENt.......ooorireiieiiiiicieiie 0 0 0 0 (V1 I [0 T (1 I (1 IO 0 09/01/2031. | 1FE....
67756Q UV 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 04/01/2019. | AdJUSIMENt........oourverrirrrieriericieiine 0 0 0. 0 0 0 | cooveeen0 | (V1 I 0 03/01/2032. | 1FE....
67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... o+ | 06/03/2019. | DIFECL........vvurvriecrirerererereeiseinerienes [ eeeriesesnensseiseines | eeeeeseeens 70,000 | ... 70,000 | .ocoonnee. 76,070 | wooveerrnee 74,330 0 [ oo (437) (437) 0 03/01/2047. | 1FE....
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 04/01/2019. | AdjUSMENt........oourverrirricrireririeine 0 | 0 | 0 [ (V1 I (0 IO 0 09/01/2037. | 1FE....
67756Q XP 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 06/01/2019. | Paydown 0) 0 308,650 04/01/2040. | 1FE....
67886M PT 0 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R.......... |.. | 06/03/2019. | Call @ 100.00......... 0 0 103,234 03/01/2044. | 1FE....
67886M PU 7 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R.......... .. | 06/03/2019. | Call @ 100.00 0 0 109,162 09/01/2035. | 1FE....
68450W CA 7 |ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER M...... | .. | 04/01/2019. | Adjustment.... .0 0 03/01/2031. | 1FE....
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... .. | 06/01/2019. | Direct 0 0 07/01/2034. | 1FE....
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... .. | 06/01/2019. | Direct (212) 0 07/01/2043. | 1FE....
686087 RY 5 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. .. | 06/01/2019. | Direct . . (95) 0 07/01/2044. | 1FE....
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV......... .. | 06/01/2019. | Direct 20,000 | ........ 20,000 | ..coovvvene ...20,651 (44) 0 20,000 07/01/2036. | 1FE....
686087 WW 3 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV.. .. 1 06/01/2019. | VARIOUS.......ooovvmerrerieieinsrinninnenes [ cerneninssiseissesissins | eenneinns 120,000 | ...... 120,000 | ..covvenee 128,335 126,859 (330) 0 120,000 01/01/2040. | 1FE....
708796 4R 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. | 06/28/2019. | Direct 225,000 225,000 239,357 .233,795 (561) 0 225,000 10/01/2046. | 1FE....
708796 8E 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... .. | 06/01/2019. | Direct 30,000 | ........ 30,000 30,000 | ...... 29,999 1 0 30,000 10/01/2037. | 1FE....
708796 B9 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... 1+ | 06/28/2019. | DIFECE.........vveerverrirnririerrinnieseiirenieees | cereeienissisnesinniis | e 125,000 | ...... 125,000 | ..covvenee 130,156 126,375 (287) 0 125,000 10/01/2041. | 1FE....
708796 N9 4 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. | 06/01/2019. | Direct ,225,000 |....3,225,000 ,225,000 ..3,225,148 (6) 0 3,225,000 10/01/2030. | 1FE....
708796 T8 0 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... .. | 06/28/2019. | Direct 210,000 | ...... 210,000 | ......... 220,101 (351) 0 210,000 04/01/2040. | 1FE....
708796 X3 6 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... 1] 06/01/2019. [ DIFECL........ovvervrererieiresieisnienierseisniies | coverseisesesiessssienes | crensenes 365,000 | ...... 365,000 ..365,000 0) 0 365,000 10/01/2030. | 1FE....
708796 YR 2 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .. | 06/28/2019. | Direct 385,000 385,000 | ..........408,439 (260) 0 385,000 04/01/2028. | 1FE....
72316W XD 4 |PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA.. cee | [ 04/01/2019. | AJUSEMENL......oovveriririeeeins 0 0 0. 20| s (11 I (0 IO 0 09/01/2028. | 1FE....
72316W ZE 0 |PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA.............. .. ] 06/01/2019. [ PAYAOWN. ....covvviinrierinieierinninens | coversssiesenssineeenes | erveeenes 142,000 | ...... 142,000 | .......... 144,898 | ............. 144,580 | covvvvvennn0 | (2,580) | veooeees 0 (2,580) 0 142,000 01/01/2046. | 1FE....
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76221R  RB 1 |RHODE ISLAND HSG & MTG FIN CORP........ccocourvrirrirnnns .. | 06/28/2019. | Direct (338) 0 75,000 10/01/2040. | 1FE....
76221R  SE 4 |RHODE ISLAND HSG & MTG FIN CORP.. .. | 06/01/2019. | Direct . (101) 0 100,000 04/01/2040. | 1FE....
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP.. <. | .. | 06/28/2019. | Direct ..165,000 (388) 0 165,000 04/01/2033. | 1FE....
83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG........... .. | 06/01/2019. | Direct 20,000 (81) 0 20,000 07/01/2043. | 1FE....
83712D XJ 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG... .. | 06/01/2019. | Direct 5,000 (12) 0 5,000 01/01/2047. | 1FE....
88045R B7 6 | TENNESSEE HSG DEV AGY ... | .. | 06/03/2019. | Direct. 80,000 (259) 0 80,000 07/01/2045. | 1FE....
88045R  C6 7 | TENNESSEE HSG DEV AGY..coovvverirrerieiieierierirneeienes o | 06/01/2019. | DIFECL........vvoeeereeeveereereseeesseesniennes | eeeerreneeseeessiessiins | eevereenees 15,000 0) 0 15,000 07/01/2031. | 1FE....
88045R UR 1 | TENNESSEE HSG DEV AGY 1+ 1 06/03/2019. | DIFECE........ccvenrieniererircereiissiseiiesieees | eeresissiseissesiesenns | cenneinns 105,000 | ...... 105,000 . .106,611 (379) 0 105,000 01/01/2028. | 1FE....
88045R WH 1 | TENNESSEE HSG DEV AGY ... | .. | 06/03/2019. | Direct. 50,000 | ........ 50,000 | ............51,812 ...50,458 (130) 0 50,000 07/01/2031. | 1FE....
880461 AR 9 |TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. | 06/01/2019. | Direct 30,000 | ........ 30,000 | ..ccoonnee. 27,291 | oo 27,914 79 0 30,000 01/01/2031. | 1FE....
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .. | 06/03/2019. | Direct 35,000 35,000 37,237 ...36,062 (170) 0 35,000 07/01/2043. | 1FE....
880461 DN 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... [ .. | 06/03/2019. [ DIr€CL.........cererrermerrrerermeriserernenrinnis | oreerersssinsesnensnnne | oerenees 135,000 143,237 (895) 0 135,000 07/01/2045. | 1FE....
880461 JR 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... .. | 06/01/2019. | Direct 215,000 | .....215,000 | ..........202,261 | ............. 203,152 161 0 215,000 07/01/2036. | 1FE....
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .. | 06/03/2019. | Direct 50,000 | ........50,000 | ...........51,938 | ....ccc........ 51,557 (128) 0 50,000 01/01/2047. | 1FE....
880461 NJ 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... | .. | 06/01/2019. | Direct 5,000 5,000 0 0 5,000 07/01/2032. | 1FE....
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........... o+ | 06/03/2019. | DIFECL........vvureeiecrireeirerereeiseiseiienes [ eeereieeesnessssiseines | eeereseeens 70,000 | ........70,000 | ............74,990 | ..ccccvvnnce. 73,673 (233) 0 70,000 07/01/2042. | 1FE....
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .. | 06/03/2019. | Direct 35,000 | .......35,000 | .coce0eee. 37,777 | v, 37,249 (153) 0 35,000 01/01/2042. | 1FE....
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... 1+ | 06/01/2019. | DIFECL........cvveevecveerieriereeeeieseiesrenses | eoeesieeieesiesessssens | coveeienens 10,000 9,917 1 0 10,000 07/01/2036. | 1FE....
880461 SC 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR... .. | 06/03/2019. | Direct 50,000 53,753 (234) 0 50,000 07/01/2048. | 1FE....
880461 XF 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 06/03/2019. | Direct .59,010 (209) 0 55,000 07/01/2049. | 1FE....
88275A CW 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.... .. | 06/01/2019. | Paydown 22,880 (142) 0 22,738 01/01/2032. | 1FE....
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.... .1 06/03/2019. | Call @ 100.00........cccevvrerrerrreineinenes [ eererirmreneensenneines | e 110,000 | e, 110,000 111,673 (104) 0 111,568 03/01/2046. | 1FE....
88275F NW 5 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE. .. | 06/03/2019. | Call @ 100.00 ..165,000 .165,000 0 0 165,000 03/01/2046. | 1FE....
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.... .. | 06/01/2019. | PAYAOWN.......courvrnirririrerierissenenns [ eeveeenennnneinneinenins | cerneeennn35,363 | v 35,362 ..34,378 985 0 35,363 09/01/2047. | 1FE....
924190 EL 1 |VERMONT HSG FIN AGY... .. 1 06/01/2019. | DIFECL........covorverveerieriesireseississiisnnes [ evesiessesssssnissniens | ieneenns 115,000 | oo, 115,000 118,674 (413) 0 115,000 11/01/2042. | 1FE....
924190 FR 7 |VERMONT HSG FIN AG .. | 06/01/2019. | DIFECL........covoveecreerierierieseieseissisnses | vveriiesiesssseiesnieens | eereen 100,000 | oo, 100,000 .102,630 (186) 0 100,000 11/01/2043. | 1FE....
924190 HG 9 |VERMONT HSG FIN AGY... 1. | 06/01/2019. | DIFECL........cvvvvierierrieriesirseississiienes [ evmsiiesiesnssssisniens | ieneenn 180,000 | oo, 180,000 189,521 (501) 0 180,000 11/01/2045. | 1FE....
924190 MD 0 |VERMONT HSG FIN AGY... 1.1 06/01/2019. | DIFECL........cvveeeecrerrieriecireeeieseissiinses | evesiiesiesssseiesnieens | eennn 145,000 | oo, 145,000 152,395 (273) 0 145,000 11/01/2047. | 1FE....
924190 NA 5 | VERMONT HSG FIN AGY.. .. | 06/01/2019. | Direct .115,000 | ...... 115,000 122,464 (279) 0 115,000 05/01/2048. | 1FE....
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M .. | 06/01/2019. | Paydown 224,045 | ...... 224,045 0 0 224,045 10/25/2037. | 1FE....
928120 Q5 0 |VASHSG 15AA-RMBS .. | 06/01/2019. | PAYAOWN.......ovmrvrrrirrirriierierieeienins [ cereniininsisnesinnins | e 181,836 | ...... 181,836 182,125 (289) 0 181,836 06/25/2042. | 1FE....
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS.... .. | 06/01/2019. | Paydown 50,989 50,989 50,311 677 0 50,989 11/25/2039. | 1FE....
93978T QX 0 |WASHINGTON ST HSG FIN COMMN... 1+ 06/03/2019. | DIFECL.........cveorveeveeeeieeeesseeeseisssieesienes | eoeeeeisssesssssssinsees | coenninns 155,000 | ...... 155,000 157,792 (267) 0 155,000 06/01/2037. | 1FE....
93978T VD 8 |WASHINGTON ST HSG FIN COMMN... .. | 06/03/2019. | Direct 65,000 | ........ 65,000 | ...........68,741 | cooooririrncs 67,311 (249) 0 65,000 12/01/2046. | 1FE....
93978T WE 5 |WASHINGTON ST HSG FIN COMMN .. | 06/03/2019. | Direct 50,000 50,000 52,526 (212) 0 50,000 06/01/2039. | 1FE....
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O....... |.. | 04/01/2019. | AdJUStMENL........ovvurrrrerirriieirriieniins 0 0 0 | o0 | i | 0 | s (1 (1 IO 0 09/01/2045. | 1FE....




9'6030

Statement for June 30, 2019 of the GREAT AM ERICAN |NSU RANCE COM PANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Design
Current ation
Year's and
Other- Admini
Than- -
F Tempora Foreign Bond strative
0 Current ry Total Exchang Interest / Symbo
r Unrealized Year's | Impairm Foreign e Gain Stock Stated I/
ei Prior Year Valuation | (Amortizati | ent Total Change | Exchange | Book/Adjusted | (Loss) | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase on)/ Recogni | inB./A.C.V. | Changein| Carrying Value at on Gain (Loss) | (Loss) on Received Maturity | Indicat
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost Carrying Value | (Decrease) | Accretion zed (11+12-13) | BJA.C.V. | Disposal Date |Disposal| on Disposal | Disposal | During Year Date or(a)
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O....... .. | 04/01/2019. | AdJUSMENt.......cooueveeiericriecicierine 0 0 0 0 0 0 0 0 249 | 03/01/2046. | 1FE....
97689Q FK 7 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O....... .. | 04/01/2019. | Adjustment.... 0 0 0 0 0 0 0 0 279 | 03/01/2048. | 1FE....
98321C  AY 5 |WYOMING CMNTY DEV AUTH HOMEOWNERSHIP MTG.. | .. | 04/01/2019. | Adjustment.... 0 0 0 0 0 0 . 20 e LV I (V18 I 2,173 | 12/01/2025. | 1FE....
98322Q HV 2 |WYOMING CMNTY DEV AUTH HSG REV......coevvvvrenrirs .1 04/01/2019. | AdJUSIMENL.......ooniviereieriesceie 0 0 0 0 0 (V1 I [0 T (0 IO (1 IO 0 | v 0 0 0 24 112/01/2044. | 1FE....
98322Q PM 3 [WYOMING CMNTY DEV AUTH HSG REV.....ccoovrimirnirines . [06/03/2019. [ DIECE.......ovveireerenrenerissnissiseniseninens | cernenesssesssnsssneenens | seseeenns 115,000 | ...... 115,000 | .coovenes 125,165 (505) 0 115,000 0 0 2,318 | 12/01/2046. | 1FE....
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c.iiiiiriiiiiis  ariiiieissseseress sttt snessnssses | soee 30,952,820 |..30,952,733 | ..... 32,895,566 | ........31,705526 | .................0 | ....(68,890)] ........0 | ......... (68,890) [ ....coouvnn 0 .. 30,957,669 |.......0 |..... [CXZ5)] (4,849)] ..... 607,506 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 171 A- ABS . [ 06/16/2019. | PAYAOWN.......coorvrnirrieiciierieeieeis [ eevneenennnenseinnnnns | cerneenenned1,092 | i 41,092 ..41,091 ..41,091 0 0 41,092 05/16/2042. | 1FE....
00100F AC 9 |ACIS 143 A1F - CDO .. | 06/01/2019. | Paydown v 157,497 | 157,497 | .........156,709 | .... 157,322 . 175 0 157,497 02/02/2026. | 1FE....
001406 AA 5 |DCAL 2015 A1-ABS C| 06/15/2019. [ PaydOWN. ......oocvvmrvneireiierierirneiieninne | ceeereeisneisseissssienes | oveiiseinn 19,152 | ........ 19,152 | v 19,152 | v 19,152 | oo (V] IO (V1 I 0 0 0 19,152 02/15/2040. | 1FE....
00176J AH 9 |AMMC 16R XR - CDO .. | 06/01/2019. | PAYAOWN......coourvrrvrcrirrirrieerinrineenne [ eeeenieeeinenisninennes | cerereneens 10,000 | ........ 10,000 | cooovvreneee 10,000 9,692 0 308 0 10,000 04/16/2029. | 1FE....
00214M  AA 1 |ARLFR 1406 AT - ABS.....coooviuirrrierineierissiseisessesisseenns . | 06/15/2019. | Paydown 96,235 96,235 93,397 | v 94,231 | oo 0 2,004 0. 96,235 06/15/2044. | 1FE....
00443P  AA 7 |ACE O7HE2 A1 - RMBS.......ccooirimrrieririeineriesniessensenens . | 06/25/2019. | Paydown 80,418 | ........80,418 | ...........61,369 | ..............83,591 | o0 [ 116,827 | 0 [, 16,827 | .o [V I 80,418 12/25/2036. | 1FM..
006346 AS 9 |ADMSO 181 A - ABS. .+ | 06/15/2019. | PAYAOWN.......vvurvrrirerreiseiierieninnens [ eoereneisneesssiseines | eoeresneens 15,390 (27) 0 15,390 11/16/2048. | 1FE....
00703Q AD 4 |ARMT 063A A11-RMBS....... .. | 06/25/2019. | Paydown 51,516 (442) 0 51,516 08/25/2036. | 1FM..
01448Q AA 8 |ALESC 4 A1-CDO .. | 06/01/2019. | Paydown 3,476 641 0 3,476 07/30/2034. | 1FE....
01450B AA 6 |ALESC 15A1-CDO .. | 06/24/2019. | Paydown 60,675 ...56,182 4,494 0 60,675 12/23/2037. | 1FE....
02149M AB 5 | CWALT 07J1B 1A2 - CMO/RMB:! .. | 06/01/2019. | PAYAOWN......cvvvrirrrieiieiierireeirinnins | cereninssiseisssiesins | censeins 127,619 .111,004 1,876 0 127,619 03/25/2037. | 1FM..
02315Q@ AA 6 |AMBAC LSNILLC .. | 06/30/2019. | Paydown 13 13 02/12/2023. | 5Gl.....
02368 AE 2 |American Academy Holdings, LLC/Term Loan ..| 06/01/2019. | Adjustment.... 0 12/15/2022. | 3FE....
02660L AA 8 | AHMA 064 A11- RMBS v | | 06/25/2019. [ PaydOWN.......coovvrverrieiierierineiieniine | ceverenissinsiineninnes | ovvinniens 13,576 123 0 13,576 10/25/2046. | 1FM..
02660T AR 4 |AHM 041 4A - RMBS.......ooiiiiieicierierieeineeiseiseienies .. | 06/01/2019. | PAYAOWN.......cvvurvrrirerieineierienineens [ eoereieeisnensnsiseines | eeeeeneens 14,660 165 0 14,660 04/25/2044. | 1FM..
026650 AA 3 |AH4R 14SFR2 A - ABS .. | 06/01/2019. | Paydown 6,662 (64) 0 6,662 10/17/2036. | 1FE....
02665X AA 7 |AH4R 14SFR3 A - ABS .. | 06/01/2019. | Paydown 62,745 (390) 0 62,745 12/18/2036. | 1FE....
02666A AA 6 |AH4R 15SFR1A - ABS .. | 06/01/2019. | Paydown 17 0 20,193 04/17/2052. | 1FE....
03235T AA 5 |ACEF 141 A-ABS .. | 06/20/2019. | Paydown 2,214 0 15,811 12/20/2024. | 3FE....
03789X AA 6 |DIN 141 A2 - ABS .. | 06/12/2019. | Paydown 59,980 0 2,271,250 09/06/2044. | 2FE....
038779 AA 2 |ARBYS 151 A2 - ABS .. | 06/01/2019. | Paydown 0 0 6,250 10/30/2045. | 2FE....
04544N  AD 6 |ABSHE 06HE6 A4 - RMBS.. . | 06/25/2019. | Paydown ..389,129 37,684 0 463,248 11/25/2036. | 1FM....
05352P AA 5 |AVNT 18A A-ABS .. | 06/15/2019. | Paydown <venr..065,884 45 0 665,900 06/15/2021. | 1FE....
05364C AS 1 |AVERY7A2-CDO . | C|06/27/2019. | Paydown ....2,500,000 | ....... 2,495,750 . 2,206 0 2,500,000 01/18/2028. | 1FE....
05530M AA 7 |BCAP 06AA2 A1- RMBS . | 06/25/2019. | Paydown 140,227 | ... 153,166 117,240 .120,455 1,134 0 140,227 01/25/2037. | 1FM....
055330 AK 2 |BCAP 10RR7 2A1 - CMO/RMBS .. | 06/01/2019. | Paydown 112,881 | ... 112,881 | ..........109,847 111,241 1,640 0 112,881 07/26/2045. | 1FM....
05533N  AJ 3 |BCAP 10R12A 1A9 - CMO/RMBS... .| C| 06/01/2019. | Paydown 205911 | ... 214,060 | .......... 187,540 193,080 1,192 0 205,911 06/26/2037. | 1FM....
05545) AJ 8 |BCAP 15RR3 4A1- CMO/RMBS .. | 06/26/2019. | Paydown 233,735 233,735 208,609 .217,845 .15,890 ..233,735 02/25/2037. | 1FM....
05568Y AA 6 |BNSF 071 PTC - ABS .| 06/01/2019. | Paydown 214,020 | ...... 214,020 | .......... 214,020 0) 0 214,020 04/01/2024. | 1FE....
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05584A AA 8 |HGVGI17AA-ABS..... .. | 06/25/2019. | Paydown 96,552 22 0 96,552 05/25/2029. | 1FE....
056056 AA 0 |B2R 152 A-ABS .. | 06/01/2019. | Paydown 263,466 219 0 263,466 11/18/2048. | 1FE....
05946X H5 5 |BAFC 05H 2A1- CMO/RMBS. veee [+ | 0810172019, [ PQYAOWN........orvrrvrrrirrirerierienineeiens | cevvieeiesisseseeienes | eeeenenens 170,754 - 350 0 170,754 11/20/2035. | 1FM....
05946X YV 9 |BAFC 05F 2A1 - CMO/RMBS..........ovoueirerinrieiierieeineenns .. | 06/01/2019. | PAYAOWN........oouivrrirerieineireiienieeins [ eevereeeisneesissiseines | eeereneens 12,551 | ........ 13,162 | oo 12,265 | oo 12,148 55 0 12,551 09/20/2035. | 1FM....
059475 AG 8 |BOAA 072 2A2 - CMO/RMBS.. .. | 06/01/2019. | Paydown 55,392 65,719 56,038 ..40,035 542 0. 55,392 06/25/2037. | 1FM....
05948K ZF 9 |BOAA 054 CB6 - CMO/RMBS. .. | 06/25/2019. | PAYAOWN......cvvuirirrireiierienieeirienins [ cerveeissiseisnesiesinns | ceneen 581,159 | ... 583,186 | .......... 196,124 | .... 433979 | .0 {150,606 | ..ovooin0 [ e 150,606 | ...coouccnnd (11 581,159 05/25/2035. | 1FM....
05948X 5V 9 |BOAMS 04C B1- CMO/RMBS, .. | 06/26/2019. | Paydown 528,098 | ... 528,008 | .......... 493,772 | oo 493,068 35,030 0 528,098 04/25/2034. | 1FM....
05949C KS 4 |BOAMS 05J 2A3 - CMO/RMBS .. | 06/01/2019. | Paydown 2,372 2,419 2,364 2,418 8 0 2,372 11/25/2035. | 1FM....
05951U AC 5 |BAFC 068T2A2 - RMBS <o | . | 06/01/2019. | Paydown 921 | . 1,007 | oo T | s 751 | 0 | i | 0 | i [0 | 921 10/25/2036. | 1FM....
059522 AU 6 |BAFC 07CA 1A2 - CMO/RMBS..........covvemiiiriciiecisciniins .. | 06/01/2019. | PAYAOWN.......covveirrirnrireiierierireeirinnins | cereninssiseeseesiesinns | eevneinns 172,888 | ...... 178,102 | .cooveeee 164,258 | ......once.. 163,284 172,888 05/20/2036. | 1FM....
05952G AT 8 |BAFC 07DB 3A1- CMO/RMBS... .. | 06/01/2019. | Paydown 31,572 | ... 31,606 30,974 | .. 0 31,572 06/20/2037. | 1Z......
05952G AV 3 |BAFC 07DB 3A3 - CMO/RMBS... .. | 06/01/2019. | PAYAOWN.......cvvurvrrireririeinerienineens [ eeereimeisnensssiseines | eeereneens 47,217 47,217 06/20/2037. | 1FM...
05953Y AH 4 |BAFC 074B A1B - RMBS .. | 06/01/2019. | PAYAOWN......courvrererirrireiierienineenne [ eeerrineeiensssiseeines | weerenenns 14,551 14,551 05/26/2037. | 1FM...
05990E AD 2 |BANC OF AMERICA FUNDING 2012-R6 TRUST -............... .. | 06/25/2019. | PAYAOWN.......vourvrrireririneirerienineens [ eoereneisneesnsiseines | soeresenns 48,497 48,497 07/25/2036. | 2FM...
07384M S8 6 |BSARM 045 3A - CMO/RMBS, .. | 06/01/2019. | Paydown 20,321 20,321 07/25/2034. | 1FM...
07384Y KF 2 |BSABS 03AC4 A-RMBS........ccoommiiimmiiiineineieiiesisesieeens .. | 06/01/2019. | PAYAOWN.......oouvvrrireireineireiienieeins [ eeerieeisneesinsineines | soereseens 45,259 45,259 09/25/2033. | 1FM...
07386H QZ 7 |BALTA 052B 2A3 - CMO/RMBS .. | 06/01/2019. | Paydown ..117,060 117,060 04/25/2035. | 1FM...
073879 M5 4 |BSABS 05AC6B 2A1 - CMO/RMBS .. | 06/01/2019. | Paydown v 16,770 16,770 09/25/2020. | 1FM...
08179C AE 1 |BSP 11 A2A-CDO .. | 06/18/2019. | BNP Paribas...........cccuveverererrerneeinnrinns | o | e 997,300 |....1,000,000 | ....... 1,000,000 999,397 04/15/2029. | 1FE....
08180F AQ 4 |BSP4RA2R-CDO . | 04/22/2019. | Paydown ,050,000 |....1,050,000 ,050,000 ..1,049,954 . ...1,050,000 01/22/2029. | 1FE....
08888# AA 4 |BIDTELLECT, INC .. | 06/01/2019. | Redemption @ 0.00...........ccceerrrerrrrenes 0 8,462 8,462 8,462 0 0 8,462 07/16/2019. | 5Gl.....
11042A  AA 2 |BRITISH AIRWAYS PLC - ABS... C| 06/20/2019. | PaydOWN. ......ccvvrremrirereerieeernenssninee | ceeeseeiseessessnssinnes | oeevnsenns 46,344 | ........ 46,344 | ............ 46,421 | oo 46,383 (39) 0 46,344 12/20/2025. | 1FE....
11042B AA 0 |BRITISH AIRWAYS PLC - ABS... C| 06/20/2019. | Paydown 65,706 65,706 65,706 | . 65,706 0 0 65,706 12/20/2021. | 1FE....
123262 AN 7 |BJETS181A-ABS....... <+ | 06/15/2019. | PAYAOWN.......ccovmvrrrrneireiierieeireensinnins | cernenissiseissesiesins | eevernns 125,637 | ...... 125,637 | covvvnnee 125,634 | ..o 125,660 (24) 0 125,637 02/15/2033. | 1FE....
12479L  AA 8 |CAI 121 NTS-ABS .| C | 06/25/2019. | Paydown ....75,000 | ........ 75,000 ....73,854 ..74,281 719 0 75,000 10/25/2027. | 1FE....
12479L  AC 4 |CAI131NTS - ABS. .| C | 06/25/2019. | Paydown ..116,250 ..116,250 114,276 .115,090 1,160 0 116,250 03/27/2028. | 1FE....
12479R  AB 3 |CAUTO 141A-ABS .. | 06/15/2019. | Paydown ..10,370 | ........ 10,370 3 0 10,370 10/17/2044. | 1FE....
12479R AE 7 |CAUTO 171 A2- ABS .. | 06/15/2019. | Paydown 2,500 2,500 0 0 2,500 04/15/2047. | 1FE....
12489W QE 7 |CBASS 05CB8 AF3 - RMBS... .. | 06/01/2019. | Paydown ...79,323 2,098 0 79,323 12/25/2035. | 1FM...
125431 AH 9 |CWHL 06HYB4 2A1 - CMO/RMBS. .. | 06/01/2019. | Paydown 27,268 362 0 27,268 06/20/2036. | 1FM...
125634 AG 0 |CLIF 131 NTS - ABS .. | 06/18/2019. | Paydown 101 0 48,333 03/20/2028. | 1FE....
125634 AJ 4 |CLIF 132NTS - ABS .. | 06/18/2019. | Paydown 63 0 31,733 06/19/2028. | 1FE....
125634 AQ 8 |CLIF 142NTS-ABS .. | 06/18/2019. | Paydown 5,958 0 583,857 10/18/2029. | 1FE....
12563L AA 5 |CLIF 161 NTS - ABS......... .. | 06/01/2019. | Paydown 60 0 748,335 02/18/2041. | 1FE....
12641P CH 5 | CSMC 096R 9A3 - CMO/RMBS.. .. | 06/01/2019. | Paydown 5172 0 40,198 09/27/2038. | 1FM...
12641P  CJ 1 | CSMC 096R 9A4 - CMO/RMBS.. .| 06/01/2019. | Paydown 633 0 14,565 09/27/2038. | 1FM...
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12641P  CK CSMC 096R 9A5 - CMO/RMBS..........ccorvmrirerirrererieries .. | 06/01/2019. | Paydown 0 5,729 0 92 (U I (K1) N (U I (38) 99 | 09/27/2038. [ 1FM....
12641Q AA 0 |CSMC 097R 3A3 - CMO/RMBS.. .. | 06/01/2019. | Paydown 1,879 2,102 1,399 0 26 26 0 52 | 09/25/2037. [ 1FM....
12641Q AF 9 |CSMC 097R 4A2 - CMO/RMBS.. .. | 06/01/2019. | Paydown 37,769 | ... 37,769 | .coeeeii29,078 | oo 27,997 | oo 0] e 937 . 937 (V18 I 1,018 |07/27/2037. | 1FM....
12641Q AJ 1 |CSMC 097R 4A5 - CMO/RMBS........oovomririireiiniiseiciiees .. | 06/01/2019. | Paydown 0 | oo 1,048 | oo (0) [ o 402 | o (V] IO ()| - (U TR 9 0 32 | 07/27/2037. [ 1FM....
12641Q BF 8 |CSMC 097R 7A4 - CMO/RMBS.. .. | 06/25/2019. | PaYAOWN......courvrvrerirrireeierienineene [ eeerrineeinensssinenies | coereneens 73,107 | ... 92,214 | ool A3TTT | 23,417 | e 0 . 3,427 3427 73,107 0 2,593 | 12/26/2036. | 1FM....
12641Q CR 1 |CSMC 097R 124 - CMO/RMBS... .. | 06/01/2019. | Paydown 2,078 2,078 | .. 2,078 | ... 2,072 0 (1) . (1) 2,078 0 45 | 01/25/2036. [ 1FM....
12641Q CS 9 |CSMC 097R 125 - CMO/RMBS .. | 06/01/2019. | Paydown 0 | oo 1,261 | 625 [ 597 | 0 [ L U T I SO I OO 0 0 30 | 01/25/2036. | 1FM....
12641Q DH 2 |CSMC 097R 146 - CMO/RMBS.........cocovviirirriiernricerins .. | 06/01/2019. | Paydown ...16,415 136 16,415 | covienl0 | e [0 | 135 | 04/27/2037. | 1FM....
12641Q DM 1 |CSMC 097R 151 - CMO/RMBS .. | 06/01/2019. | Paydown ..11,135 239 11,135 291 | 04/27/2037. | 1FM....
12641Q DQ 2 |CSMC 097R 154 - CMO/RMBS........c..ocvvorviriinciciieris .. | 06/25/2019. | Paydown 0 2,588 | .o 1,801 87 0 | o365 | o0 [ 365 |0 | s 0 66 | 04/27/2037. | 6FM....
12641Q EA 6 |CSMC 097R 171 - CMO/RMBS .. | 06/25/2019. | Paydown 65,587 65,587 | oo 10,237 | v 63,983 | oot 0 1,193 65,587 282 | 03/25/2037. | 1FM....
12641Q EF 5 |CSMC 097R 176 - CMO/RMBS .. | 06/24/2019. | ADJUSIMENL.......ooncivnriciiciieeicieiie 0 0 0. 0 0 0 (1,723) | ceveeeel0 [ 1,723 | 1,723 [ 0 | 03/25/2037. | 1FM....
12641Q EK 4 |CSMC 097R 181 - CMO/RMBS .. | 06/26/2019. | PAYAOWN.......covmrvrrrirrireiierierernenienins | cereriseeneeinesienens | ceveiis 103,686 | ...... 103,686 | .......... 103,686 | ....ccouve.. 103,686 (496) 103,686 03/25/2037. | 1FM....
12641Q EL 2 |CSMC 097R 182 - CMO/RMBS .. | 06/01/2019. | Paydown ..13,388 | ........ 13,388 | ...........13,388 | .... ..13,242 17 13,388 03/25/2037. | 1FM....
12647H BC 9 |CSMC 138R 4A2 - CMO/RMBS.........ccooererieriririrnricrienes .. | 06/25/2019. | Paydown 72,059 | ........ 72,057 | ............52,300 | .... ...56,779 1,114 72,059 12/30/2036. | 1FM....
126670 CJ 5 [CWL 0511 AF4 - RMBS.......coooovirierieriieirieiinnis .. | 06/01/2019. | Paydown 202,647 202,647 | .......... 111,268 | ..o 178,108 | oo 0 24,539 202,647 03/27/2034. | 1FM....
12667F 5E 1 |CWALT 056CB 1A3 - CMO/RMBS...........ccccovvvnnee .. | 06/01/2019. | PAYAOWN......ccvvmvirrirririierierieeienins [ cereniinissisnesinnins | v 143,970 | ...... 161,610 | wccvvvenee 164,104 .153,395 331 143,970 04/25/2035. | 3FM....
12667F RE 7 |CWALT 04J6 1A1 - CMO/RMBS.........coooriimrinrirneiseirnenis .. | 06/01/2019. | Paydown 82,849 82,849 (357) 82,849 08/25/2024. | 1FM....
12667F VF 9 |CWALT 04J104B1 - CMO/RMBS .. | 06/01/2019. | Paydown (78) 9,443 10/25/2034. | 1FM....
12668A 4C 6 | CWALT 05IM1 A2 - RMBS .. | 06/25/2019. | Paydown 2,862 45,783 01/25/2036. | 1FM....
12668B YA 5 | CWALT 067CB 1A9 - CMO/RMBS.........cccovvvvnec .. | 06/01/2019. | Paydown 119 6,615 05/25/2036. | 1FM....
126694 D5 4 |CWHL 06HYB2 3A1 - CMO/RMBS........convvumeririenerierireens <+ | 06/01/2019. | PAYAOWN......ccvvmrvrrrrrireiierieeireenrnnins | cerenissiseisesiesins | eevneinns 102,473 1,086 102,473 04/22/2036. | 1FM....
126694 HN 1 |CWHL 0525 A9 - CMO/RMBS .. | 06/01/2019. | Paydown 2,025 8 2,025 11/25/2035. | 1FM....
126694 QJ 0 |CWHL 05HYB8 4A1 - CMO/RMBS........convvemerirrirerierirnens .. | 06/01/2019. | Paydown 30,325 111 30,325 12/20/2035. | 1FM....
126694 UJ 5 |CWHL 0531 1A1 - CMO/RMBS .. | 06/01/2019. | Paydown 7,192 69 7,192 01/25/2036. | 1FM....
12669F V8 3 |CWHL 04HYB4 3A - CMO/RMBS .. | 06/01/2019. | Paydown ....16,248 (30) 16,248 09/20/2034. | 1FM....
12669F VH 3 |CWHL 046 2A1 - CMO/RMBS .. | 06/01/2019. | Paydown 2,048 5 2,048 05/25/2034. | 1FM....
12669G BY 6 |CWHL 04HYB7 1A1 - CMO/RMBS .. | 06/01/2019. | PAYAOWN.......courvrrirririrerierineernenns | eeereneninsinseenennns | cevnenenne 11,374 | i 11,374 (57) 11,374 11/20/2034. | 1FM....
12669G BZ 3 |CWHL 04HYB7 1A2 - CMO/RMBS. .. | 06/01/2019. | Paydown 16,404 (83) 16,404 11/20/2034. | 1FM....
12738A  AA 9 | CADENCE FINANCIAL CORP weer | - | 06/28/2019. | Maturity @ 100.00........cc.evvuerernerrerirnee | ceererrerireeineeienens ...1,250,000 | .......1,268,050 | ..........1,252,254 | ..cccoovvenen0 | iie(2,254) | o0 | (2,254) 1,250,000 06/28/2019. | 2FE....
12803P  AB 4 | CAJUN 171 A2 - ABS.......ocviririinnierierississeisssseniens .. | 06/01/2019. | Paydown 88 0 15,000 08/20/2047. | 2FE....
14575H AA 6 |CAUTO 161MT1A-ABS... .. | 06/15/2019. | Paydown 5 0 19,534 02/15/2046. | 1FE....
14855) AB 1 |CLAST 161A-ABS........ .. | 06/15/2019. | Paydown 87,548 | ........ 87,548 84 0 87,548 08/15/2041. | 1FE....
14856C AA 7 |CLAST 181A-ABS......... .. | 06/15/2019. | Paydown 50,640 | ........ 50,640 35 0 50,640 06/15/2043. | 1FE....
16162W NB 1 | CHASE 05S3 A1 - CMO/RMBS.. .. | 06/01/2019. | Paydown 66,028 (245) 0 66,028 11/25/2035. | 4FM....
16162W PV 5 | CHASE 05A2 1A1 - CMO/RMBS. .. | 06/01/2019. | Paydown 6,193 84 0 6,193 01/25/2036. | 1FM....
16162X AD 9 | CHASE 06S3 1A4 - CMO/RMBS..........cccocvn... .| 06/25/2019. | Paydown 2,737 (30) 0 2,737 11/25/2036. | 1FM....
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16165Y AV 4 |CFLX07M1 2F6 - RMBS .. | 06/01/2019. | Paydown 217,045 | ... 311,372 | .......... 270,223 | ....ccoonee. 245823 | ..o 0 213 0 217,045 | .......... 0 0 0 5,558 | 08/25/2037. | 1FM....
17181C  AA 6 |CIMLT 181 A-RMBS .. | 06/20/2019. | PAYAOWN......cvouvrnirnrieiieriesireeirinnins [ cerveeinnsiseissssissinns | ceneinns 163,681 | ...... 163,681 | ..ccooouc. 163,681 | ..oooovnven. 163,669 | .ooovvvvrennn 0 12 0 163,681 0 0 2,618 | 03/20/2043. | 1FE....
17307G  4H 8 |CMLTI 06WF1 A2C - RMBS ... | .| 06/01/2019. | Paydown 5,436 5,436 0 1,922 0 43 0 5,436 03/25/2036. | 1FM....
17307G  TY 4 |CMLTI053B 4A1 - CMO/RMBS.......oovoiiriireiieriseieiis .. | 06/01/2019. | PAYAOWN........oouivrrirerieineieiiesieeinns [ eevereeeisneesissiseines | eoereneens 73,976 | ... 74975 | v 71,320 0 28 0 73,976 08/25/2035. | 6FE....
17307G VN 5 |CMLTI 05WF2 AF7 - RMBS .. | 06/01/2019. | PAYAOWN.......cvvvrvrvrerirrirrrierienineenne [ eeerrinesinenissiseeies | ceereneens 16,014 | ....... 16,014 0 6,659 0 906 0 16,014 08/25/2035. | 1FM....
17309A AD 1 |CMALT 06A1 1A4 - CMO/RMBS. .. | 06/01/2019. | Paydown 23,930 | oo 35,558 | ..o 33,808 | oo 32,085 | ..oovrrirns 0 95 0 23,930 04/25/2036. | 1FM....
17312V AA 6 |CMLTI 076 11A - CMO/RMBS .. | 06/01/2019. | Paydown 5,367 5447 | oo 1,901 1,823 0 226 0 5,367 03/25/2037. | 1FM....
18976G AR 7 |CMALT 07A6 A16 - CMO/RMBS .. | 06/01/2019. | Paydown 27,220 535 0 27,220 06/25/2037. | 1FM....
20267U AA 7 |CBSLT 16B A1-ABS . .. | 06/25/2019. | Paydown 82,519 20 0 82,519 10/25/2040. | 1FE....
21075W  CJ 2 |CONHE 961 A7 - RMBS.......ccooviiiiininniciienincissiisnins .. | 06/01/2019. | Paydown 1,834 7 0 1,834 03/15/2027. | 1FM....
210795 QB 9 |UNITED AIRLINES INC - ABS......ccomerimrrrerieririrerssiierinns .. | 06/01/2019. | Paydown ..124,453 (1,219) 0 124,453 04/29/2026. | 1FE....
21872M  AA 0 |CAFL 182 A-CMBS .. | 06/01/2019. | Paydown ....10,704 0 0 10,704 11/15/2052. | 1FE....
227170 AE 7 |CRNN 131 NTS - ABS C| 06/18/2019. | Paydown 62,500 | ........62,500 | ...........61,527 | coooorrrercnnd 61,793 | oot 0 707 0 62,500 04/18/2028. | 1FE....
23242L  AB 9 | CWHEL 06F 2A1 - RMBS..... o+ | 06/17/2019. | PAYAOWN.......cvvuivrrirerieineierienineins [ eeereeeisneesssiseines | eoerenneens 18,677 . 924 0 18,677 07/15/2036. | 1FM....
232456 AB 7 |CWALT 060C9 A2A - RMBS. .. | 06/25/2019. | Paydown 69,685 ..61,439 w0 [ 11472 | 0 | 1472 | (U T 69,685 08/25/2034. | 1FM....
233046 AD 3 |DNKN 151 A22 - ABS .. | 06/01/2019. | PAYAOWN......coourvvrireiieineireiierirenins [ eoeeeeeineeisseseinens | eeeens 2,400,000 |....2,400,000 | .......2,400,000 | .......... 2,400,000 | ..oorerrirnnns 0 0 0 2,400,000 02/21/2045. | 2FE....
233046 AH 4 |DNKN 171 All-ABS............ .. | 06/01/2019. | Paydown 7,500 7,497 0 3 0 7,500 11/20/2047. | 1FE....
23311V AE 7 |DCP MIDSTREAM OPERATING LP.......coovvemiriniinircries .. | 04/01/2019. | Maturity @ 100.00..........cvereerrrerneirnnns [ cerrrinreirneisciinenns | 002,975,000 |....2,975,000 | .......2,441,500 | .........2,929,225 | .......ccccoecc.0 | .n85,775 | (0 | o 45,775 | oo (U I 2,975,000 04/01/2019. | 3FE....
23342K AC 8 |DRB17TAAZB - ABS........occoiiiirinrinniieriesistisesisssinenienes .. | 06/25/2019. | Paydown 1,967 0 97,115 05/27/2042. | 1FE....
247358 AA 2 |DELTA AIRLINES INC - ABS .. | 06/01/2019. | Paydown 0 0 40,961 11/07/2021. | 1FE....
24763L AE 0 |DELHE 952 A5 - RMBS........cccovtiimiierienirinniieniessienienes .. | 06/01/2019. | Paydown (0) 0 4,759 01/25/2027. | 1FM....
25150M AC 0 |DBALT 07RAM1 A2 - RMBS... .. | 06/25/2019. | Paydown 2,471 0 16,343 0 12/25/2036. | 1FM....
25150R AD 7 |DBALT 06AR6 A4 - RMBS.. .. | 06/25/2019. | Paydown 2,565 0 131,563 0 02/25/2037. | 1FM....
251510 DP 5 |DBALT 052 1A7 - CMO/RMBS .. | 06/01/2019. | Paydown 101,903 5,949 0 107,852 0 04/25/2035. | 1FM....
251510 DQ 3 |DBALT 052 2A1 - CMO/RMBS .. | 06/25/2019. | Paydown 3,716 0 92 0 3,697 0 03/25/2020. | 1FM....
251510 MD 2 |DBALT 06AB1A1A -RMBS.... .| 06/01/2019. | Paydown 4,073 0 86 0 5,995 0 02/25/2036. | 1FM....
25264V AA 7 |DHAL2015A-ABS........ .. | 06/14/2019. | Paydown 39,681 v 39197 | 39,340 | oot 0 341 0 39,681 0 07/14/2028. | 1FE....
256853 AA 0 |DOLPHIN ENERGY LTD.....ocuuirenirrerrcrireiseeseninssssensenes C| 06/15/2019. | Maturity @ 100.00..........ccorremrerrerrerin [ rreernernemrineeneninne | oveinees 261,600 | ...... 261,600 | .......... 260,946 | ............. 261,538 | oo 0 62 0 261,600 0 06/15/2019. | 1FE....
25755T AG 5 |DPABS 171 A22- ABS .. | 06/01/2019. | Paydown 22,500 22,500 22,379 | ... 22,401 0 99 0 22,500 0 07/25/2047. | 2FE....
25755T AJ 9 |DPABS 181 A21- ABS . | 06/01/2019. | Paydown 2,500 2,500 2,500 2,476 24 24 0 2,500 0 07/27/2048. | 2FE....
25755T AK 6 |DPABS 181 A22- ABS .. | 06/01/2019. | Paydown 3,750 1 0 3,750 0 81 | 07/27/2048. | 2FE....
258257 AA 2 |DORIC NIMROD AIR FINANCE ALPHA LIMITED 2.. . [ C[06/06/2019. [ VARIOUS.........covvvvrrverineiieriseenerinnns | sevrveriiereneensninneens | vernenernn48,590 | ovnces 46,590 0 0 46,590 0 51 | 05/30/2021. | 2FE...
258258 AA 0 |DORIC NIMROD AIR FINANCE ALPHA LIMITED 2.. . | C|06/01/2019. | Paydown 52,675 0 0 52,675 0 | e 1,350 |11/30/2024. | 2FE....
26208L AA 6 |HONK 151 A2 - ABS . [ 06/01/2019. | Paydown..........ccvvvvnrinniiciinniiciiinnis [ e | eevennennnn 1,900 | i 7,500 (54) 0 7,500 (V18 196 | 07/20/2045. | 2FE....
26208L AC 2 |HONK 181 A2 - ABS .. | 06/01/2019. | Paydown 2,500 0 0 2,500 0 59 | 04/20/2048. | 2FE....
26224H AA 5 |DRUGC 161 A-ABS C| 06/01/2019. | PAYAOWN.......conrvvrrrnrireireriereneenneninee | ceeereesseisensnnninenes | cenennens 152,627 | i 152,627 1 0 152,627 (V1 I 3,037 | 04/15/2027. | 2FE....
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26224H AE 7 |DRUGC 171 A2 - ABS.......ccovreiemerinerinerienississseisessessiees C| 06/01/2019. | Paydown 28,840 28,840 28,835 | ... 28,837 0 3| 0 3 0 28,840 | .......... 0 0 0 519 |04/15/2027. | 2FE....
26829C AZ 0 |ECP157RAX-CDO... .. | 06/01/2019. | Paydown 50,000 | ........ 50,000 28 0 50,000 0 0 838 | 04/22/2030. | 1FE....
26971H AB 8 |EGLE 141 A2-ABS oo | 06/17/2019. | PAYAOWN.......cvurvrerrcrireireiierieriineeins [ eeereineeieninnineiines | veeens 1,781,616 |...1,781,616 | ......1,781,522 | ......... 1,781,571 | o0 | 88 | 0 [ 45 | [V I 1,781,616 12/15/2039. | 1FE....
28108P AA 4 |ESLFT 12A AP - ABS .. | 06/01/2019. | PAYAOWN........oouivrrirerieineireiienieeins [ eevereeeisneesissiseines | eeereneens 16,074 | ....... 16,074 0 0 16,074 10/01/2025. | 1FE....
28108P AB 2 |ESLFT 12AAT - ABS....ooiiierieeiriesresesiseeseesssssesniens .. | 06/01/2019. | PAYAOWN.......cvvvrvrvrerirrirrrierienineenne [ eeerrinesinenissiseeies | ceereneens 14,114 | ... 14,114 0) 0 14,114 10/01/2025. | 1FE....
28618W AA 2 |ERL 141 A1-ABS .. | 06/19/2019. | Paydown 58,490 | ........ 58,490 962 0 58,490 04/19/2044. | 1FE....
294450 AB 1 |EQLS 071 A2B-RMBS .. | 06/25/2019. | PAYAOWN.......covmvrrrrrrirerieriereeeienins | cererieseneesnesienis | eeverins 121,431 | ... 121,431 | .........100,901 | ............ 105,780 | ..ocvvvvieenc0 |00 15,650 | vl [ e 15,650 | ...coovenen (V10 I 121,431 04/25/2037. | 1FM....
317579 AA 8 |FINS 151 A-ABS .. | 06/01/2019. | Paydown 265,823 | ...... 265,823 1 0 265,823 07/30/2026. | 1FE....
32027L  AE 5 |FFML 0BFF14 A5 - RMBS.......c.coovoivierierineeienieeserieniens .. | 06/25/2019. | PAYAOWN.......cvvmvrrrrrrirerieriererneeienins | ceeriesiseeinesienins | eeveeins 197,387 | ...... 197,387 | oo 174,496 | ... 183,769 | o0 | 13617 | 0 [ e 13,617 | oo (V1 I 197,387 10/25/2036. | 1FM....
32028H AD 5 |FFMLOBFF10 A4 - RMBS........ccocoooviiiiinriicieieciisineis .. | 06/25/2019. | PAYAOWN.......oonvrirrieiierierireeirinnins [ cerveninssiseissesiesins | censeeins 154,908 | ...... 154,908 1,171 0 154,908 07/25/2036. | 1FM....
32051G EZ 4 |FHAMS 04AA7 1A1- CMO/RMBS.. .. | 06/01/2019. | Paydown 8,413 8,413 1,302 0 8,413 02/25/2035. | 1FM....
32051G  XQ 3 |FHASI05AR5 2A1 - CMO/RMBS.... ... | .. | 06/01/2019. | Paydown 24,064 476 0 24,064 11/25/2035. | 1FM....
32113) CG 8 |FNLC 054 A4 - RMBS........cooommrimrreriieieinerierineneseeseeens .. | 06/25/2019. | PAYAOWN.......covmvrrrrrrireiierierereeiinins | cereriieeneeinesienis | ceveeen 342,695 25,761 0 342,695 02/25/2036. | 1FM....
34417Q0 AA 6 |FOCUS 181 A2 - ABS. .. | 04/30/2019. | Paydown 7,500 0 0 7,500 10/30/2048. | 2FE....
35040U AA 9 [FFIN 17T A-ABS ..o .. | 06/15/2019. | PAYAOWN......ccvvmvrrrirrirrrieriereeeienins | cereriiniseeinesienenns | eeveiies 174,024 21 0 174,024 07/15/2033. | 1FE....
350410 AA 3 [FFIN 19T A= ABS ...t o+ | 06/15/2019. | PAYAOWN.......oomvvnirrrireiierieeieeerinnins [ cerverinssiseessesieninns | eeseena 509,784 79 0 509,784 11/15/2034. | 1FE....
361856 DX 2 | GMACM 04HE5 A5 - RMBS .. | 06/01/2019. | Paydown 37,753 | 37,753 | 0 | 28,117 | 010 16,636 | 0 [ 16,636 | ...coovvne [V IR 37,753 09/25/2034. | 1FM....
36185M AJ 1 | GMACM 05AF1 A2 - CMO/RMBS.........oocvvrrireirreiniireiins .. | 06/25/2019. | PAYAOWN.......oouivrireireineireiiesienins [ eevereeeisneesiseineines | seeeeneens 17,087 31 0 17,087 07/25/2035. | 1FM....
3622EA AA 8 |GSAA 073 1AA-RMBS .. | 06/25/2019. | Paydown 27,687 336 0 27,687 03/25/2037. | 1FM....
362341 7S 2 |GSR 061F 4A1 - CMO/RMBS. .. | 06/01/2019. | Paydown 7,259 2 0 7,259 02/25/2036. | 4FM....
362341 BR 9 | GSAMP 05HE3 M2 - RMBS.... .. | 06/25/2019. | Paydown 90,613 190 0 90,613 05/25/2045. | 1FM....
36242D BZ 5 |GSR049B1-CMO/RMBS .. | 06/01/2019. | PAYAOWN.......cvvurvrrirerieineierienineens [ eoereieeisnensnsiseines | eeeeeneens 12,905 366 0 12,905 08/25/2034. | 1FM....
36242D PG 2 |GSR 0414 3A2 - CMO/RMBS .. | 06/01/2019. | Paydown 69,063 1,434 0 69,063 12/25/2034. | 1FM....
36242D T6 0 |GSMPS 05RP2 1AS - CMO/RMBS.........cooveemirerirerierirenns .. | 06/25/2019. | Direct 0 | e | e 187,154 | i(2514) | (T | 0 [ 0| (74) [ covene (1 IO 0 03/25/2035. | 4FE....
36242D UQ 4 |GSR05AR14A1- CMO/RMBS... .. | 06/01/2019. | Paydown 8,730 284 0 8,730 01/25/2035. | 1FM....
36242D VY 6 |GSR05AR14A2- CMO/RMB .. | 06/01/2019. | Paydown 1,153 64 0 1,153 01/25/2035. | 1FM....
36828Q QH 2 |GECMC 05C4 AJ - CMBS <o | . | 06/01/2019. | Paydown 272 | 272 | 288 | 272 [0 | 0| 0| (U I (1 IR 272 11/10/2045. | 1FM....
39678W AA 6 |GREENWICH CAPITAL STRUCTURED PRODUCTS TR.... |.. | 06/01/2019. | Paydown 25,616 | ........ 25,616 147 0 25,616 09/01/2034. | 1FM....
40423X AB 8 |NZES 18PLS1 A - CMO/RMBS .. | 06/25/2019. | PaydOWN.........cvvervreriirinrineriierinnens [ eeveriieeencnsnninneines | e 187,635 | L, 187,535 2 0 187,535 01/27/2048. | 1FE....
40423X AC 6 |NZES 18PLS1B - CMO/RMBS... .. | 06/25/2019. | Paydown 93,767 93,767 0 0 93,767 01/27/2048. | 1FE....
40423X AF 9 |NZES 18PLS2 A-ABS.... .. | 06/25/2019. | PAYAOWN.......covurvrrrirrieriierierineeienins [ cereniinississeninnins | e 783,136 ..783,124 9 0 783,136 02/25/2048. | 1FE....
40423X AG 7 |NZES 18PLS2B - ABS .. | 06/25/2019. | Paydown 230,334 ..230,333 1 0 230,334 02/25/2048. | 1FE....
40432B  AA 7 |HALO 072 1A1 - CMO/RMBS .. | 06/01/2019. | Paydown 6,649 750 0 6,649 09/25/2037. | 1FM....
40432B  AZ 2 |HALO 072 3A6 - CMO/RMBS .. | 06/01/2019. | Paydown 69,650 | ......72,686 | .o 48,773 | 50,491 | 0 | (885) (1,784) 0 69,650 09/25/2037. | 1FM....
41161P EZ 2 |HVMLT 045 3A - CMO/RMBS .. | 06/01/2019. | Paydown 22,834 22,834 22,733 174 0 22,834 06/19/2034. | 1FM....
41161P  FV 0 |HVMLT 046 5A - CMO/RMBS .| 06/01/2019. | Paydown 2,596 2,596 2,632 (70) 0 2,596 08/19/2034. | 1FM....
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41161V AC 4 |HVMLT 067 2AA - RMBS... .. | 06/19/2019. | Paydown 255,900 | ...... 255,526 | .......... 188,001 | ..ovvvvnvee 201,291 | oo 0 1,245 0 255,900 | .......... 0 0 0 2,999 | 09/19/2036. | 1FM....
41162N  AC 1 |HVMLT 0614 A1A - RMBS .. | 06/19/2019. | Paydown 254,494 | ... 254,49 | ......... 196,259 | ..oooooncen. 203,731 | oo 0 50,763 0 254,494 02/19/2037. | 1FM....
411707 AB 8 |HNGRY 181 A1 - ABS .| 06/20/2019. | Paydown 8,500 8,500 8,486 8,487 0 13 0 8,500 06/22/2048. | 2FE....
411707 AD 4 |HNGRY 181A2- ABS .. | 06/20/2019. | Paydown 5,000 | .ovrennes 5,000 5,000 5,000 0 0 0 5,000 06/22/2048. | 2FE....
43133A AA 5 |HITR 181 A1-CDO C| 06/01/2019. | Paydown 233,645 233,645 228972 | ... 229,137 0 4,508 0 233,645 10/11/2038. | 1FE....
43283A AA 3 |HGVT17AA-ABS .. | 06/25/2019. | Paydown 202,080 | ... 204,692 | ......... 203,630 | ..oocvenee 203,697 | .o 0 (1,617) 0 202,080 12/26/2028. | 1FE....
43739E AP 2 |HMBT 051 A1 - RMBS .. | 06/25/2019. | Paydown 58,071 | ........ 58,071 52,881 | ...... 52,950 0 396 0 58,071 03/25/2035. | 1FM....
43739H AA 8 |HMBT 062 A1 - RMBS .. | 06/25/2019. | PAYAOWN.......coouvrirrineiierierieeirinnins [ cerneninssiseessesiesins | eevneiins 132,845 | ...... 132,845 ..116,240 120,942 | o0 011,904 | 0 [ 11,904 | .o (110 132,845 12/25/2036. | 1FM....
440405 AE 8 |HORZN 181 A= ABS.....cooiieirirririreriesiresisesieesssssesienes .. | 06/15/2019. | Paydown 89,869 | ........ 89,869 | ............89,867 | ... ...89,868 0| 2 . 2 0 89,869 12/15/2038. | 1FE....
449255 AE 8 |ICG 172 A2 - CDO....oomririirirriineieeiiee e issessssisessesieees C| 06/18/2019. | CREDIT SUISSE SECURITIES (USA). | ..cvovveeererierirnies | ceve 1,996,020 |....2,000,000 | ....... 1,950,400 | .......... 1,950,640 | ....oocovnnend 0| o 2,386 | ...oo.c 0 | s 2,386 | ..o (U I 1,953,027 10/23/2029. | 1FE....
45254N MZ 7 |IMM 052 1A2 - RMBS .. | 06/25/2019. | Paydown 20,497 20,497 | oo 17,217 | v 18,347 | v 0. 2,150 2,150 0 20,497 04/25/2035. | 1FM....
45254N NT 0 |IMM 053 M1-RMBS .. | 06/25/2019. | Paydown 8,412 | ... 57,421 0 5,709 0| 2,175 . 2,175 0 8,412 08/25/2035. | 1FM....
45257E  AB 0 |IMSA 065 1AB - RMBS. .. | 06/25/2019. | PAYAOWN.......covmrvrrrrrrirriierierereniinins | cererienineeinesienins | cenerend 679,340 | .....679,340 | ..........589,383 | ............. 597,370 | coovvvecennnd 0 . 9,254 | ........ 0 9,254 0 679,340 02/25/2037. | 1FM....
45660L CK 3 |INDX 05AR2 1A1 - CMO/RMBS .. | 06/25/2019. | Paydown 27,642 | ......30,621 | .........22,762 | ...... 22,608 0 274 274 0 27,642 02/25/2035. | 1FM....
45660L LP 2 |INDX 05AR7 4A1 - CMO/RMBS .. | 06/01/2019. | Paydown 36,104 . 249 0 36,104 06/25/2035. | 1FM....
45660L LQ 0 |INDX 05AR7 5A1 - CMO/RMBS.........coovorrirrireiriineireiins .. | 06/01/2019. | Paydown 7,321 | 1,319 | 8,154 | 8,053 | 0 [ 70 | 0 70 0 7,321 06/25/2035. | 1FM....
45660N X9 1 |INDX 04AR6 5A2 - CMO/RMBS .. | 06/01/2019. | Paydown 9,677 1,641 0 9,677 10/25/2034. | 1FM....
46590B AA 2 |J.P. MORGAN TAX EXEMPT PASS THROUGH TRUS........ .. | 06/01/2019. | Paydown 205,632 0 0 205,632 06/17/2041. | 1FE....
46619X AA 1 |HENDR 153 A - ABS. .. | 06/15/2019. | Paydown 20,929 17 0 20,929 03/17/2070. | 1FE....
466247 UG 6 |JPMMT 05A6 7A1 - CMO/RMBS. .. | 06/01/2019. | Paydown ....14,880 (17) 0 14,880 08/25/2035. | 3FM....
46627M AD 9 |JPALT 05S1 1A4 - CMO/RMBS ... |.. | 06/01/2019. | Paydown 3,989 (33) 0 3,989 12/25/2035. | 1FM....
46627M CU 9 |JPALT 06A1A 2A1 - CMO/RMBS........covoirieriericiisrirneinas .. | 06/01/2019. | PAYAOWN.......vvuivrrireririeinerieeineens [ eoeriineesnensnsineines | seeeenenns 42,293 | ........ 52,038 | .oocrernnens 4,048 408 0 42,293 03/25/2036. | 1FM....
46630J AE 9 | JPMCC 07LD10 AM - CMBS .. | 06/01/2019. | Paydown 33,426 33,426 32,872 235 0 33,426 01/15/2049. | 1FM....
46630P AP 0 |JPMMT 07A2 3A1 - CMO/RMBS.........ooevuremrirerirerirneeinninns .. | 06/01/2019. | Paydown 2,709 2,709 0 49 0 2,709 04/25/2037. | 1FM....
46632T AA 3 |JPMMT 08R2 1A1 - CMO/RMBS.... .. | 06/01/2019. | Paydown 50,203 | ........ 50,203 ...40,727 6,691 0 50,203 07/29/2037. | 1FM....
46633A AC 9 |JPMMT 08R4 2A1 - CMO/RMBS! .. | 06/01/2019. | Paydown 213,221 | ... 213,221 ..165,380 RO 0 0 0 213,221 11/26/2036. | 1FM....
46633M AM 1 |JPMRR 096 2A2 - CMO/RMBS... .. | 06/01/2019. | PAYAOWN.......cvvurvrrrirrirriierierieeienins [ cereriinissisnesinnins | i 102,373 | ...... 106,912 102,435 | 0 | e 102,435 | .....ccoeeud (V0 I 102,373 04/26/2035. | 1FM....
46637U AA 5 | JPTEP A- CMO/RMBS .. | 06/01/2019. | Paydown 373,364 | .....373,364 | .........360,297 | ............361,344 | ...cccoccce0 | 12,021 | o0 [, 12,021 | oo (11 373,364 10/27/2042. | 1FE....
46637V AA 3 |JPTEP A - CMO/RMBS .. | 06/01/2019. | Paydown ..133,448 . 870 0 133,448 09/17/2042. | 1FE....
46639A AA 7 |JPTEP A- CMO/RMBS .. | 06/01/2019. | PAYAOWN.......courvrereineircrierieneneens [ eeveeineennseiseenenins | cerneenennn 84,829 | 044,829 | ... 43,036 | .o 83,165 | o0 [ 1,663 1,663 0 44,829 12/27/2042. | 1FE....
46645A AB 7 |J P MORGAN RESECURITIZATION TRUST SERIES.......... .. | 06/25/2019. | PaydOown.........cvvrvrreriirireireriinninenns [ evnrrinernensninninns | wieeennr.586,698 | .....586,698 | ..........537,562 | ............555,636 | ..cccoeveinin0 [ 31,062 31,062 0 586,698 06/26/2047. | 1FE....
472320 AA 8 |JEFFERIES RESECURITIZATION TRUST 2008-R1. .. | 06/25/2019. | Paydown 11,953 165 0 12,694 06/25/2047. | 1FM....
472321 AA 6 |JEFFERIES RESECURITIZATION TRUST 2008-R2 .. | 06/01/2019. | PaYdOWN........oovvrirrriririeierinrenens [ everenerieninsisenins | verneerennn86,653 | i 86,653 | ..o 86,412 | i 76,907 | 0 | i 9,746 0 86,653 |. 09/30/2035. | 1FM....
472321 AG 3 |JEFFERIES RESECURITIZATION TRUST 2008-R2. .. | 06/30/2019. | PAYAOWN.......courvrnirririrerierinnernenns | eeeeenenninsinneisnenins | coneenersnnnnnennd0 | o 51,513 (516) 0 (1,739) | . 09/30/2035. | 1FM....
47232C AH 7 |JMAC 09R1D 4A2 - CMO/RMBS.... .. | 06/01/2019. | Paydown .128,192 ..106,048 127,299 977 0 128,053 06/21/2037. | 1FM....
47232D AA 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5. . [ 06/25/2019. | PAYAOWN.......coonrvrrieirerineineirisninseins | ceneeiseisernesiineens | enneeeen 103,720 | i 103,720 ....90,032 101,269 1,703 0 103,720 04/25/2037. | 1FM....
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47232D AE 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5............ .. | 06/25/2019. | Paydown 0 6,540 | ..ovvvorieiris 2)] .. 0 0 L [V T LI I 0 0 0 84 | 04/25/2037. [ 1FM....
47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | Paydown 6,533 | .oooeenc 6,533 6,489 0 9 0 | coorrverrrerrnn8,533 |0 | (1 IO (V1 I 183 | 09/01/2036. | 1FM....
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 ... |.. | 06/01/2019. | Paydown 0 0 0 | cvviieenn0 | o0 [ i (U1 I 0 0 0 6 | 09/01/2036. | 1FM....
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5............ .. | 06/01/2019. | Paydown 51,668 142 0 | oo 51,668 | o0 | i (1 IO (18 I 1,021 |09/01/2036. | 1FM....
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | Paydown 0 | oo 11,639 | e 1,766 [ 8,375 | 0 2172 | 0 | 2,172 | o 0 | o0 0 LU I 0 | (1,972) | 09/01/2036. | 1FM....
47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5 vev | [ 06/25/2019. | PAYAOWN........coouirierirerirnciiseineieeies | ceineisseiiesieessnnins | eeveeriens 18,015 1,147 0 0 0 224 | 09/25/2036. | 1FM....
47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5............ .. | 06/25/2019. | Paydown 0 | o519 [0 [ | 0 (M) 0| s Q) — 0 0 0 53 | 09/25/2036. | 1FM....
47232D CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | Paydown 52,229 | ...52,229 | o0 | 87,513 | 0 100010,382 | 0 [ 10,382 | oo (1 I 52,229 05/01/2036. | 1FM....
47232D CQ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5 vee | [ 06/25/2019. | PAYAOWN........counvenrirriireicriieinsiinenes | ceererinesiensnesnenins | ceveneriens 10,708 597 0 10,708 12/25/2036. | 1FM....
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5............ .. | 06/30/2019. | Paydown 0 (241) 0 (294) 12/25/2036. | 1FM....
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | PAYAOWN.......coourvrvrerirrireieerimnineenne [ eeeerinesinenisneneeies | weereneens 78,697 3,313 0 78,697 04/01/2047. | 1FM....
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 ... |.. | 06/01/2019. | Paydown 0 | oo 9,012 | i [0 | 0 (337 | a0 | (KK I— (1 IO 0 04/01/2047. | 1FM....
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5............ .. | 06/01/2019. | Paydown 3,109 109 0 3,109 06/01/2037. | 1FM....
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | Paydown 0 2 0 0 0 | o0 | eeieen0 | s 0 | s (1 IO 0 06/01/2037. | 1FM....
47232D DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5 vee | e [ 06/01/2019. | PAYAOWN.......ocoevvenririrercriieineiinenes | ceerverinesiessineesenins | ceveveriens 11,329 9,886 0 08/01/2037. | 1FM....
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-RS5............ .. | 06/01/2019. | Paydown 0 | oo 1,223 | 230 | e 343 | 0 08/01/2037. | 1FM....
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | PAYAOWN......ccvvmvirrirririierierieeienins [ cereniinissisnesinnins | v 102,150 | ......102,150 | ............62,685 | ............... 90,966 | ...cvvvrrenes 0 09/01/2035. | 1FM....
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | Paydown 0 1,112 0 09/01/2035. | 1FM....
47232D FJ 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | Paydown 20,847 | .......20,847 | ......... 14,609 | ......c....co.. 13,788 | oo 0 12/01/2036. | 1FM....
47232D FM 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 06/01/2019. | Paydown 20,708 | .......20,709 | ..o | s 20,709 0 06/01/2037. | 1FM....
47232Q AA 1 | JMAC 09R2A 1A - CMO/RMBS .. | 06/01/2019. | Paydown 6,620 6,019 0 11/26/2037. | 1FM....
47232V AA 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | PAYAOWN.......cvvurvrrirerieineierienineens [ eoereieeisnensnsiseines | eeeeeneens 15,580 | ........ 15,580 | cooovereneee 15,580 | cooovvvvriinne 15,451 | oo 0 02/01/2037. | 1FM....
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2019. | Paydown 0 3,133 0 0 0 2 02/01/2037. | 1FM....
47232V AF 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | PAYAOWN......cvvurvrirerreineinerierineens [ eoereeeiineessniseenes | eeeresneens 11,686 | ........ 11,686 | coooverenee 11,686 | oo 11,595 | oo (VN I 56 | .. 02/01/2037. | 1FM....
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 0 2,350 0 0232 | 0 | 8] . 02/01/2037. | 1FM....
47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2019. | Paydown 65,290 65,290 26,515 ..43,683 0 2,345 09/01/2035. | 1FM....
47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 0 LA - 17 24 0 (0) 09/01/2035. | 1FM....
47232V BG 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 65,821 | ........ 65,821 | cooovrecrrenins (V1 IO 59,584 | ..o 0 1,863 1,863 0 65,821 11/01/2036. | 1FM....
47232V BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/30/2019. | Adjustment 0 0 0 0 0 0 0 0 (310) | . 11/01/2036. | 1FM....
47232V BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/30/2019. | Adjustment.... 0 0 0 0 0 0 0 0 (896) 11/01/2036. | 1FM....
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 0 22 (U I (22) | voovreren0 | i (22) [ oo (0 IO 0 11/01/2036. | 1FM....
47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2019. | Paydown 23,159 23,085 0 2 2 0 23,159 11/01/2036. | 1FM....
47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 0 | oo 5,545 | i | 616 | oo (U TN ()| o0 | (GO — (0 IO 0 11/01/2036. | 1FM....
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | PAYAOWN......cvvurvrrirerrrineirerierineens [ eeereseeisneesssiseenes | seeeesneens 15,895 14,099 | oo 0 1,255 1,255 0 15,895 11/01/2037. | 1FM....
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2019. | Paydown 39,274 39,107 0 (2) 2 0 39,274 07/01/2036. | 1FM....
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 ... |.. | 06/01/2019. | Paydown 0 ] 8,995 | 143 |, 1,149 | (V1N I (22) L0 | (V23] — (0 IO 0 07/01/2036. | 1FM....
47232V CG 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4............ .. | 06/01/2019. | Paydown 36,160 35,944 0 (261) | vooevenes 0 (261) 0 36,160 04/01/2037. | 1FM....
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47232V DR JEFFERIES RESECURITIZATION TRUST 2009-R4 . [ 06/01/2019. | PAYAOWN.......vorrereriierierircrieninnies | cevrveenneiiessessineein | ceveveriens 11,089 | ........11,089 | ........... 11,089 | oo 10,841 | oo (U I 41 | 0 41 0 11,089 | ......... 0 273 | 04/01/2036. | 1FM....
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/30/2019. | Paydown 0 0. 0 @] . 4) 0 BT | o0 |37 | 371 | 8 | 04/01/2036. | 1FM....
47232V DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 25,097 25,097 | .ovvverenne 24,900 | oo, (VN — 188 N 188 0 25,097 . 589 |03/01/2036. | 1FM....
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/01/2019. | Paydown 0 | 2,243 | o, (0) (V1 IO 13 | (1 13 [ (1 IO 0 | v 0 47 | 03/01/2036. | 1FM....
47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 9,862 9,719 | ... 9,830 0 03/01/2037. | 1FM....
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 0 0 0 03/01/2037. | 1FM....
47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/01/2019. | Paydown 21,831 | ......21,831 | o 20,851 | oo 21,753 | e 0 04/01/2037. | 1FM....
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 0 0 0 04/01/2037. | 1FM....
47232V EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | PAYAOWN.......covurvrvrerirrireieerienineenne [ eeeerieeeienssniseines | ceereneees 16,938 | ........16,938 | ........... 16,938 | .oovvrviene 16,872 | oo 0 02/01/2036. | 1FM....
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/01/2019. | Paydown 0 2,686 | ... 4,049 0 02/01/2036. | 1FM....
47232V FE 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 8,809 5,887 | ... 7,358 0 01/01/2036. | 1FM....
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 81,777 33,817 | ...... 52,589 0 01/01/2047. | 1FM....
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . [ 06/01/2019. | PAYAOWN.......vorrireerierierercrieniniees | cevreenneiisesseesenins | ceveveriens 10,987 | ........10,987 | .cooevrnnnnd 6,689 | ... 8,762 0 02/01/2036. | 1FM....
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2019. | Paydown 0 02/01/2036. | 1FM....
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 ... |.. | 06/01/2019. | Paydown 0 01/01/2047. | 1FM....
47760Q AA 1 [JIMMY 171 21 = ABS....oiiiiiciiiieeieieese s .. | 06/01/2019. | Paydown 8,905 0 07/30/2047. | 2FE....
48244X AA 0 |KDAC 171 A-ABS.. C| 06/15/2019. | Paydown 60,927 2 0 60,927 12/15/2042. | 1FE....
49255P AA 1 |KSTRL 181A-ABS. .| C| 06/15/2019. | Paydown 38,967 1,087 0 38,967 12/15/2038. | 1FE....
493268 AY 2 |KSLT00BA2-ABS .. | 06/01/2019. | Paydown 5,783 0 0 5,783 07/25/2029. | 1FE....
50543L AA 0 |LABRADOR AVIATION FINANCE LTD - ABS.... .| C|06/15/2019. | Paydown 62,500 935 0 62,500 01/15/2042. | 1FE....
525198 AD 5 |LABMH 01B A4 - ABS .. | 06/01/2019. | Paydown 7,823 (79) 0 7,823 05/15/2041. | 1FE....
52520M BS 1 |LMT 052 2A1 - CMO/RMBS .. | 06/25/2019. | Paydown 23,376 210 0 23,376 12/25/2035. | 1FM....
52521R  AC 5 |LMT 075 1A1 - CMO/RMBS .. | 06/25/2019. | Paydown 15,928 8,122 0 533 533 0 15,815 06/25/2037. | 1FM....
52522D AG 6 |LXS0616N AA1-RMBS .. | 06/25/2019. | PAYAOWN......ccourvrrirerreiseirnerierinninns [ eoveeeinrerncnsnneinseines | e 484,248 | . 527,709 | .........409,778 | ............. 431,419 | o 0 e 7,170 7,170 0 484,248 11/25/2046. | 1FM....
525241 AL 9 |LXS 071 WF1-RMBS .. | 06/01/2019. | Paydown 5,058 49 0 5,429 01/25/2037. | 1FM....
542514 EV 2 |LBMLT 041 M2 - RMBS .. | 06/25/2019. | Paydown ceernen5,893 120 0 5,893 02/25/2034. | 1FM....
54303P AQ 8 |LONGF 1RR ARR - CDO. .. | 05/01/2019. | BARCLAYS CAPITAL INC FIXED INC. | ...ccovvvrriviiriririnns ....2,000,000 | .......2,000,000 | ..........1,999,654 | ....cccccccece.0 | coreeers(674) | vvreicn0 | o (L) — [V I 1,998,981 | .0 | ciirenn(2,381) | covennnn(2,381) | e 43,874 | 04/15/2029. | 1FE....
543190 AA 0 |LTRAN3A1-ABS...... .. | 06/15/2019. | PAYAOWN.......oourvrrirerrreiseirerieninnins [ eevereneenncnsnnninseenes | oneennn 484,382 | s 484,382 4,749 0 484,382 6,016 | 01/17/2045. | 1FE....
55312T AF 0 |MLCFC 076 AM - CMBS, .. | 06/01/2019. | PaYdOWN.......couvvvrrvrerirririrerierienenns [ eeverinnenenienineines | e 378,836 | oo, 378,836 0 0 378,836 03/12/2051. | 1FM....
55818X AY 9 |MDPK 18R A2R - CDO......ccovrerirerreiseirereesisneesenissinns .. | 06/18/2019. | GOLDMAN........otvvmrinrrrerierirneirnsrinnes [ eoeeeneesessssisennns ....1,500,000 | .......1,500,000 | ..........1,499,944 | .....ccccccce..0 | woeees(710) | vvreecn0 | o (400) ) (U I 1,499,234 04/20/2026. | 1FE....
576433 GM 2 |MARM 03ARM6 6A1 - CMO/RMBS.... .. | 06/01/2019. | Paydown (83) 0 77,038 12/25/2033. | 1FM....
576433 XA 9 |MARM 05ARM1 3A1 - CMO/RMBS .. | 06/01/2019. | Paydown 51,686 . 2,520 0 51,686 02/25/2035. | 1FM....
576433 XW 1 |MARM 05ARM2 3A1 - CMO/RMBS.... .. | 06/01/2019. | Paydown 59,569 | ........ 59,569 57,186 | .. 0 2,383 | .. 2,383 0 59,569 03/25/2035. | 1FM....
576434 UH 5 |MALT 04ALT9 A6 - RMBS. .. | 06/01/2019. | PAYAOWN......cvvurvrrirerrrineirerierineens [ eeereseeisneesssiseenes | seeeesneens 12,463 | ........ 12,463 | oo 12,463 | oo 12,463 | oo (V] IS 0)] . 0) 0 12,463 08/25/2034. | 1FM....
57643L LC 8 |MABS 05AB1A4-RMBS....... .. | 06/01/2019. | Paydown 96,074 96,074 95,954 | . 93,775 0 2,299 2,299 0 96,074 11/25/2035. | 1FM....
59020U ZE 8 |MLMI05A6 1AT - RMBS......c.ooviuiiereneineieeiseiseiierinenes . [ 06/25/2019. | PAYAOWN......ccoonirrrieireiierierirneinseins | cereerneiseisnseiesins | cevseens 130,282 | ...... 130,282 | ..coooenee 121,448 | ..o 125,531 | oo 0] o 4,752 4,752 0 130,282 08/25/2035. | 1FM....
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59111R  AA 0 |METAL171A-ABS.... . | C|06/15/2019. | Paydown 93,751 93,751 | ... 93,751 | e 93,751 0 (V1 I 0 0 0 93,751 10/15/2042. | 1FE....
611254 AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23... .. | 06/19/2019. | Direct ..660,000 | ...... 660,000 | ..........659,368 | ............502,167 | ...cccccc...0 | oo 678 678 0 660,000 10/30/2023. | 1FE....
61690P AM 3 |MSRR 13R7 6B - CMO/RMBS v | | 06/25/2019. | Paydown L4547 | ... 463,151 20 [ 10,234 L0 | 10,234 | ..ocoenene (V1 R 454,117 12/27/2046. | 3FM....
61748H QJ 3 |MSMO058SL A2B - RMBS........oocomriimirierieieirseiissieniiens .. | 06/25/2019. | Paydown 28,179 28,179 26,030 | .ooverernnee 27,271 | o (V1 I 908 | ...co...d 0 908 0 28,179 11/25/2035. | 1FM....
61749L BM 2 |MSM 068ARB 6A2 - CMO/RMBS. .. | 06/01/2019. | Paydown 1,261 | oo 1,261 | 39 | B3 [0 | 630 630 0 1,261 06/25/2036. | 1FM....
61751D AE 4 |MSM 0617X A3A - RMBS .. | 06/01/2019. | PAYAOWN.......oouivrrirerieiseireiienienins [ eeereeeisneesinsiseines | eeereneens 49,982 | .......49,982 | ... 26,102 | cooiirern20,760 | ooiiiiiinen0 | 198 . 198 0 49,982 10/25/2046. | 1FM....
61751M AU 8 |MSM 0710XS A18 - RMBS.......ccccoovuvrrerirennne .. | 06/01/2019. | PAYAOWN......cvvvrvrrerrirrireieerierineenne [ eeerrieeeienssseseiines | ceereneees 75,620 | ........75,620 | ............68,885 | ..............66,218 | ..o | 9,402 | .......... 0 9,402 0 75,620 02/25/2037. | 1FM....
61758M  AA 5 |MSRR 09R2A A1 - CMO/RMBS.........coooveririrriiiniriinniins .. | 06/01/2019. | Paydown 94,240 | .......94,240 | ...........97,860 | ..............90,508 | ...cccccec...0 | o 3,732 3,732 0 94,240 04/26/2036. | 1FM....
629400 AA 0 |ERL 151 A1-ABS .. | 06/19/2019. | Paydown 590,135 | ......590,136 | ..........584,955 | .............335,858 | .....c..cce.0 | encd 6,837 . 6,837 0 590,135 02/21/2045. | 1FE....
629400 AD 4 |ERL161A1-ABS 1+ | 06/19/2019. | PAYAOWN......ccovmvrrirnrireiieiiesireeirienins | cerverissiseessesiesinns | cenneinns 141,028 | .....141,028 | ........ 141,694 | .....c.......53,691 | o0 | s (1,205) | ...occ..d 0 (1,205) 0 141,028 03/19/2046. | 1FE....
62946A AC 8 |NPRL171A1-ABS....... .. | 06/20/2019. | PAYAOWN.......courvrnvrerirrirereerierineenne [ ceeerineeineninnenenies | ceereneens 77139 | ol 7739 | i 7739 | e 77139 | 0 | s 1 1 0 77,139 10/21/2047. | 1FE....
63939E AB 9 |NAVSL 15A A2A - ABS w.. | .. | 06/15/2019. | Paydown 252,823 38 . 38 0 252,823 12/15/2028. | 1FE....
643529 AC 4 |NCAMT 06ALT2 AF3 - RMBS........cccovirmmerierirrercrierinnniens .. | 06/01/2019. | Paydown 7430 | oo 7,430 | 4,941 | 8178 | 0 [ 17 | e 0 17 0 7,430 10/25/2036. | 1FM....
643529 AD 2 |NCAMT 06ALT2 AF4 - RMBS .. | 06/01/2019. | Paydown 2,972 7 7 0 2,972 10/25/2036. | 1FM....
64829T AA 9 |NZES 18FNT1A- CMO/RMBS... ceee [+ | 06/25/2019. [ PQYAOWN.......coovirrirrircricrieriieeieniine | ceeveeniseesseesenienes | vveinniens 79,049 | ... 79,049 | ... 79,033 | i 79,034 | oo 0 | v 15 15 0 79,049 05/25/2023. | 1FE....
64829T AB 7 |NZES 18FNT1 B - CMO/RMBS........ccoooiririeireiineieinns .. | 06/25/2019. | PAYAOWN.......coomrvvirnrireiieiierireeirinnins [ cerneninssiseissesiesines | cenneinns 131,748 | ...... 131,748 | ... 131,738 | e 131,738 | oo (VI IO 10 10 0 131,748 05/25/2023. | 1FE....
64829T AH 4 |NZES 18FNT2A-ABS... . | 06/25/2019. | Paydown 53,535 53,535 53,514 0 20 20 0 53,535 07/25/2054. | 1FE....
64829T AJ 0 |NZES18FNT2B-ABS... o[+ [ 06/25/2019. [ PaydOWN.........oourvarircireiseisciieiienes | ceriverinneseeinninneins | cerneneenn 7,880 | e 47,860 | ..........47,853 | .ooooovrinnens 47,848 | oo (V1 IO 12 12 0 47,860 07/25/2054. | 1FE....
65130P AS 9 |NEWFL 161R CR - CDO. .| C|06/18/2019. | CREDIT SUISSE SECURITIES (USA). | ...cvvvoerenriririrnens ....2,000,000 21,999,835 | o0 [ (958) ...1,998,878 04/20/2028. | 1FE....
65251X AA 4 |NSBKY 1611 A-CDO .. | 04/25/2019. | Paydown ....4,000,000 3,998,575 | oo | 1,426 ...4,000,000 10/25/2028. | 1FE....
65535V MJ 4 |NAA 05AR3 1A1- RMBS .. | 06/25/2019. | PaYdOWN........ovvvveviririereriininnenis | eeveeveninninerinnins | evvvnernenes 490 | i 7,490 6,429 7,490 07/25/2035. | 1FM....
65535V NL 8 |NAA 05AR4 5A3 - RMBS .. | 06/25/2019. | Paydown 186,015 132,351 186,014 08/25/2035. | 1FM....
65536H BW 7 |NHELI0BFM12A3-RMBS..........ccoevurnene .. | 06/25/2019. | Paydown ..108,421 108,262 108,421 11/25/2035. | 1FM....
65538P AA 6 |NAA0711AA-RMBS .. | 06/01/2019. | PAYAOWN.......courvveerrieircrierineirnenis | eenerinneiseinerienins | ceerneennnnn8,505 | v 7,017 3,627 6,505 03/25/2047. | 1FM....
65539C AK 2 |[NMRR 114R 110 - CMO/RMBS.........cocorvrerrirrricrinerirerienes .. | 06/01/2019. | PaYdOWN.......couvvrrererirrieierierieeene [ eeverrnennceneninnennes | e 180,015 | i, 173,573 | ... 144,219 | ............. 156,701 180,015 12/29/2036. | 1FM....
67087T DE 8 |OAK02AA3-ABS .. | 06/01/2019. | Paydown 24,468 24,468 0 9,326 24,468 05/15/2024. | 5FE....
67103Q@ BC 0 |OFSBS5R3FR-CDO .. | 04/17/2019. | PAYAOWN......cvvmvrrrerririierierienienins [ cereniininsisnesienis | e 442,276 | ...... 442,276 | .......... 442,276 442,276 04/17/2025. | 1FE....
68268E AA 1 |OMFIT 151 A-ABS......... .. | 06/01/2019. | Paydown 221,811 | ... 221,811 ..221,740 221,811 03/18/2026. | 1FE....
68268F AA 8 |OMFIT 162A-ABS......... .. | 06/18/2019. | Paydown ..310,052 ..310,052 ..309,999 310,052 03/20/2028. | 1FE....
68286# AA 6 |171 SAWMILLLLC .. | 06/05/2019. | Paydown LT1AT4 71474 | ... T1,476 71,474 07/05/2032. | 1.........
69398* AA 3 |PDI TA Holdings, Inc./Initial Term Loan .. | 04/01/2019. [ AdjuStment..........coovvvrvrvervrreirrscirenins 0 0 0 08/25/2023. | 5.........
70807# AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23. 1+ { 06/01/2019. | DIFECL........vvurereiecrirerieeereniseiseisenes | eeeeeneenenissesennes | oeeens 1,936,508 |....1,936,508 | ....... 1,931,161 .0 05/02/2023. | 1FE....
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,. .. | 05/06/2019. | Direct 685,763 | ...... 685,763 | ......... 685,763 (19) 0 685,763 12/31/2031. | 1PL....
72703P AA 1 |PLNT 181 A21- ABS . | 06/05/2019. | Paydown 2,500 2,500 2,500 4 0 2,500 09/08/2048. | 2FE....
74042D AA 4 |PRETSL 20 A1-CDO .. | 06/24/2019. | Paydown 1,635 | ..........1,635 ..1,506 130 0 1,635 03/22/2038. | 1FE....
74042M AA 4 |PRETSL 22 A1-CDO .| C | 06/24/12019. | PAYAOWN. ......vonvrmreneireiierineeneninnins | cerneeiseiseiseninsenns | eeneeins 308,568 | ... 308,568 27,934 0 308,568 09/22/2036. | 1FE....




61’5030

Statement for June 30, 2019 of the GREAT AM ERICAN |NSU RANCE COM PANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Design
Current ation
Year's and
Other- Admini
Than- -
F Tempora Foreign Bond strative
0 Current ry Total Exchang Interest / Symbo
r Unrealized Year's | Impairm Foreign e Gain Stock Stated I/
ei Prior Year Valuation | (Amortizati | ent Total Change | Exchange | Book/Adjusted | (Loss) | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase on)/ Recogni | inB./A.C.V. | Changein| Carrying Value at on Gain (Loss) | (Loss) on Received Maturity | Indicat
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost Carrying Value | (Decrease) | Accretion zed (11+12-13) | BJA.C.V. | Disposal Date |Disposal| on Disposal | Disposal | During Year Date or(a)
74331M  AA 4 |PROG 18SFR3 A - ABS, .. | 05/01/2019. | Paydown 2,513 2,513 2,513 | ... 2,513 0 (V1 I 0 0 0 2,513 | ..cooouud 0 0 0 41 110/18/2035. | 1FE....
74332M  AA 3 |PROG 15SFR2 A - ABS, .. | 06/01/2019. | Paydown 759 759 ....756 0 0 10 |06/14/2032. | 1FE....
74332N  AA 1 |PROG 15SFR3 A - ABS .. | 06/01/2019. | Paydown 762 762 . ... 762 . . . 0 0 12 [ 11/15/2032. | 1FE....
74923G  AC 7 |RALIO7QAT A3 -RMBS......cooooriimirieiierineirseisssissiseeieees .. | 06/25/2019. | Paydown 87,130 | ........ 90,374 | oo 71,026 | o 73,576 | o0 | 861 | e 0 861 0 87,130 | .......... 0 0 0 978 | 01/25/2037. | 1FM....
74928X BB 6 |RBSSP 096C 3A2 - CMO/RMBS .. | 06/25/2019. | Paydown 37,083 | ........ 37,334 ...36,097 21 0 37,083 0 0 02/26/2036. | 2FM....
74929C AB 2 |RBSSP 102A 1A2 - CMO/RMBS........cocoriinrirciieirsciisiins .+ | 06/01/2019. | PAYAOWN.......ccvvmernirnrineiierierireeirinnins [ cervenissiseessesiesins | cevneinns 158,740 | ...... 159,634 .157,801 . 104 0 158,740 0 0 10/26/2035. | 2FM....
74931T AG 0 |RBSSP 126 4A1- CMO/RMBS........ccovvviirierierererirerireenns .. | 06/25/2019. | Paydown 23,049 23,049 | ooeern21,494 | 22,582 | 0 | e 467 | 0 467 0 23,049 0 0 02/26/2036. | 1FM....
74932H AC 4 |RBSSP RESECURITIZATION TRUST 2013-5 - MB.. o+ [ 06/26/2019. [ PaYAOWN.........oooveecviiriierriereineiees | coereiieneiieneineneins | ceveiens 133,213 | ... 133,213 3,878 0 133,213 07/25/2033. | 1FM....
749577  AJ 1 |RFMSI 06S9 A9 - CMO/RMBS woer | . | 06/25/2019. | Direct 0 0 0 0 6,489 09/25/2036. | 5FE....
74958W AC 0 |RFMSI07SA12A2 - CMO/RMBS.........ccoooririrriieriieniiens .. | 06/01/2019. | PaydOwn.........ccovriiiriirinniiciiniiecins [ | s 40,806 | ........ 63,789 | ..oe029,358 | .iiiiinnn23,081 | o0 | 1114 | 0 1,114 0 40,806 02/25/2037. | 1FM....
75115B  AC 3 |RALI0BQASB 2A1 - CMO/RMBS..........cooviveririicrirenirennns .. | 06/01/2019. | Paydown 0| oo 14,399 | oo 12472 | el IUB37 | iiecnl0 | 16 | 0 [ 16 | oo (0 IO 0 07/25/2036. | 1FM....
75156V AD 7 |RAMP 06RS3 A4 - RMBS .+ | 06/25/2019. | PAYAOWN......ccovmrvrrrrrieiieriesineerinnins [ cernenissisesssesiesins | cenern 393,062 | ... 387,055 | ..........302,004 | ...........310,411 | o0 | s 5,090 0 393,062 05/25/2036. | 1FM....
75156W AD 5 |RAMP 06RS4 A4 - RMBS .. | 06/25/2019. | Paydown 380,754 | ...... 380,754 | .........337,107 | .............359,839 | .................0 |......20,916 | ......... 0 20,916 0 380,754 07/25/2036. | 1FM....
759700 AD 8 |RAMC 071 A1 - RMBS, .. | 06/01/2019. | Paydown 207 207 (2) | coreerens0 | i (V2 — (1 IO 207 04/25/2037. | 1FM....
75970N BE 6 |RAMC 053 AF4 - RMBS .. | 06/01/2019. | PAYAOWN.......cvvmvrrrrrrirerierierereniinins | cereriieesneesnesienine | ceveiens 130,182 | ...... 130,182 | ... 130,180 | oo 130,182 | o0 | . 0 0 130,182 11/25/2035. | 2FM..
759950 FX 1 |RAMC 054 A3 - RMBS, .. | 06/01/2019. | PAYAOWN.......oouvvrrireireineireiienieeins [ eeerieeisneesinsineines | soereseens 48,099 | ... 48,099 | oo 47,911 | 88,099 | 0 | 0 ] 0 0 0 48,099 02/25/2036. | 1FM..
76110H 2Y 4 |RALI05QS5 A2 - CMO/RMBS..........ccconierinirnerierienirininne .. | 06/25/2019. | Direct 0 0 26,007 04/25/2035. | 5*.......
76110V QL 5 |RFMS2 04HS2 Al6 - RMBS .. | 06/01/2019. | Paydown 392 392 0 06/25/2034. | 1FM..
76110V RX 8 |RFMS205HS1A 1A4 - RMBS, .. | 06/01/2019. | Paydown 143841 | ... 143,841 143,841 09/25/2035. | 1FM..
761118 BU 1 |RALI 05QA8 NB2 - CMO/RMBS.. .. | 06/01/2019. | Paydown ....16,830 21,555 16,830 07/25/2035. | 1FM..
761118 DV 7 |RALI05QS12 A8 - CMO/RMBS.. .. | 06/25/2019. | Paydown 29,561 29,561 08/25/2035. | 1FM..
761118  KH 0 |RALI05QS15 2A - CMO/RMBS.. .. | 06/01/2019. | Paydown 1,264 1,264 10/25/2035. | 1FM..
761118 UQ 9 |RALI06QS2 1A9 - CMO/RMBS.. .. | 06/01/2019. | Paydown 7,836 7,836 02/25/2036. | 1FM..
76111X TF 0 |RFMSI05SA1 3A - CMO/RMBS .. | 06/01/2019. | PAYAOWN.......cvvurvrrireririseinerierineins [ eeerimeeinenssnineenes | eeerenenns 41,777 41,777 03/25/2035. | 1FM..
76112B  HY 9 |RAMP 05RS1A16 - RMBS .. | 06/01/2019. | Paydown 6,865 6,865 11/25/2034. | 1FM..
76112B  JS 0 |RAAC 05RP1 M3 -RMBS... . | 06/25/2019. | Paydown 135,791 131,377 .135,045 135,791 07/25/2037. | 1FM..
76112B NM 8 |GMACM 05AA1 1A1 - CMO/RMBS. .. | 06/01/2019. | Paydown revenenn 114,300 108,773 | 105,894 114,300 05/18/2035. | 1FM..
77879R  AB 2 |ROTOR 111 1A-ABS D | 06/15/2019. | PAYAOWN.......courvrmrirerieirneinerieninnins | eeeeerneeseesseisennns | oeeens 1,650,090 |....1,650,090 | ....... 1,617,088 | .......... 1,621,413 ...1,650,090 06/15/2046. | 1FE....
78397A  AA 2 |SCFET 191 A1-ABS.. .. | 06/20/2019. | Paydown ,110,630 |....1,110,630 ,110,594 | .. 0 ..1,110,630 03/20/2023. | 1FE....
784012 AA 4 |SCFET 172 A- ABS .. | 06/20/2019. | PAYAOWN.......courerrirerrneineirnerierineins [ evveeeinnerncnsnneinnennes | v 112,847 | i, 112,847 | oo 112,829 | e 112,826 112,847 03/20/2023. | 1FE....
78410T AA 4 |SCFET 171 A-ABS .. | 06/20/2019. | PaYdOWN........oovvvvrvririrririrerirnninnens [ everrierenennnnnnines | e 116,743 | i, 116,743 116,728 116,743 01/20/2023. | 1FE....
78445M AB 6 |SLMA 10A 2A- ABS .. | 06/17/2019. | Paydown.........ccoovvvvveiirinrinniinsienins [y | e 311,647 | L, 311,647 .311,647 311,647 05/16/2044. | 1FE....
78446V AB 5 |SLMA 12A A2 - ABS .. | 06/01/2019. | PaydOWN.........vvvvrvreriririreriierienens [ everiierenenisnnnnines | e 133,682 | oo, 133,682 133,682 133,682 01/17/2045. | 1FE....
78447TR AD 9 |SLMA13AB-ABS....... .. | 06/15/2019. | PAYAOWN.......courvrrirerreieirerierinninns [ eoveeiineerncnsnseinneenes | e 122,823 | s 722,823 722,823 03/15/2047. | 1FE....
78471D AA 5 |SCLP 161A-ABS .. | 06/25/2019. | PaydOWN.........ocvvvrireriiririrerirerinnene [ everierenennnnnnines | e 121,131 | 121,131 121,122 121,131 08/25/2025. | 1FE....
78471F AA 0 |SCLP 163 A-ABS . [ 06/25/2019. | PAYAOWN.......coonivrrrieieerisrirneiriseinneins | cerneeiseineniienineens | cnneenn 120,843 | i 120,843 120,842 120,843 12/26/2025. | 1FE....
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80306A AA 8 |SAPA181A-ABS C| 06/15/2019. | Paydown 55,463 55,463 | ............55,437 | ...... 55,440 24 0 55,463 12/15/2040. | 1FE....
813084 A* 1 | SUMOTEXT CORPORATION .. | 04/03/2019. | Call @ 100.00......... 25,466 25,466 . . 0 0 11,295 03/03/2019. | 6.........
81378E  AA 1 |SABRO7BR4 A2A - RMBS.........cooooriiriirinerierierienereeens .. | 06/25/2019. | Paydown 22,565 22,565 | ............14,496 | ... 13,724 o 41 0 22,565 05/26/2037. | 1FM..
81441N  AC 0 |SNMLT 062 A3 - RMBS .+ | 06/01/2019. | PAYAOWN........vveivirrieiierierireeirnnins [ cerneninsiseisesienines | ceneenad 435,534 | ...... 435,534 | .......... 438,256 | ....ccoov.. 436,652 | ....oovvvnncnnd 0] (1,118) | covoevnnd 0 (1,118) 0 435,534 10/25/2036. | 1FM..
81788Y AA 1 |767-3-25285 TR/ 767-3-25392TR SER 2016- .. | 06/05/2019. | Paydown 67,721 | ....... 67,721 ..67,721 ..67,721 0) 0 67,721 10/05/2022. | 2FE....
82652K AA 2 |SRFC 171 A-ABS .. | 06/20/2019. | Paydown 250,555 | ... 250,555 | ..........249,811 .249,878 . . 677 0 250,555 03/20/2034. | 1FE....
83404) AA 4 |SCLP 173 A-ABS .. | 06/25/2019. | PAYAOWN.......covmvrrrrrrirerieriereeeienins | cererieseneesnesienis | eeverins 118,183 | ...... 118,183 | ..ccoooue. 117,586 | ..oovvvnvene 117,684 | oo (U I 498 | ... 0 498 0 118,183 05/26/2026. | 1FE....
83405A AA 2 |SCLP171A-ABS o+ [ 068/25/2019. [ PaYAOWN.........oooveemvieriieriieriineiees | coereioeneisnseineneis | cevviiens 161,422 | ...... 161,422 ..161,408 9 0 161,422 01/26/2026. | 1FE....
83405Q AA 7 |SCLP 176 A1- ABS .. | 06/25/2019. | Paydown 600,070 | ...... 600,070 | ..........599,839 120 0 600,070 11/25/2026. | 1FE....
83405R AA 5 |SCLP 181A1-ABS .. | 06/25/2019. | PaydOwN.........cvvviiirinnicienieciiinnies [ e | i 540,035 | ... 540,035 | ......... 540,000 21 0 540,035 02/25/2027. | 1FE....
83546D AF 5 |SONIC 181 A2- ABS... .. | 06/20/2019. | Paydown 3,750 3,750 3,750 46 0 3,750 02/20/2048. | 2FE....
83611M HM 3 | SVHE 05B M2 - RMBS .. | 06/01/2019. | Paydown 69,685 | ........ 71,405 | oo 0 | e 19,890 | coovoerrcrennnd 0| 2,858 . 2,858 0 69,685 05/25/2035. | 1FM..
84861C AC 9 [SPMF 171 A-ABS ..ot .. | 06/01/2019. | Paydown 3,373 3,373 3,391 3,393 (V1N IO (Z0) N R 0 (20) 0 3,373 12/20/2047. | 1FE....
85022W AA 2 |SCFT16AA-ABS...... .+ | 06/20/2019. | PAYAOWN.......ccovmvrrrrnrirerierierireeerinnins | eerenissiseisesissinns | ceseraa 864,916 | ...... 864,916 865,296 | ............864,916 | o0 | o 0 0 0 864,916 11/25/2023. | 1FE....
85022W AB 0 |SCFT16AB-ABS....... .. | 06/04/2019. | PAYAOWN.......courvrmrercrirrirerierieriineenns [ ceereneeienisninenines | veeens 1,000,000 |....1,000,000 | ..........975,000 | .............982,153 | ...cccecoeeee.0 | s 17,847 RV I 17,847 | oo [V I 1,000,000 03/25/2024. | 1FE....
85172L AA 4 |SLFT 15AA-ABS L[ 06/17/2019. | PAYAOWN......coouririrrieiseieriesieeins [ eeeeineiieeissisenins | eeeens 1,003,838 |....1,003,838 | ....... 1,001,878 | ..........1,003,681 | ..ooccooveeccn0 | e 157 | v (1 I 157 | s (U I 1,003,838 11/15/2024. | 1FE....
85172N  AA 0 |SLFT16AA-ABS .. [ 06/15/2019. | PaydOWN...........cvveriiiriineiiniiisnis | v | e 2,687,791 |....2,687,791 89 0 2,687,791 11/15/2029. | 1FE....
85208H AA 1 |SPRTE171A-ABS.... v | €| 06/15/2019. | PYAOWN.......ooureurerrireeineieiieiienins [ eoveriesinennennseines | veeereenn 312,752 | e 372,752 1,238 0 372,752 12/15/2037. | 1FE....
85208N  AA 8 |SPRNTS 161 A= ABS......cccoveriirerieiirienineiienieniseeisninns .. | 06/20/2019. | PaydOWN........ovvvervririririneriieriinnene [ everiinrencnnnninneines | 312,500 | oo, 312,500 3 0 312,500 03/20/2023. | 2FE....
86202* AA 3 |STONEHENGE CAPITAL FUND NORTH CAROLINAV....... .. | 06/15/2019. | Direct .124,041 16 0 124,041 10/15/2019. | 1FE....
86212V AA 2 |STR161A1-ABS .. | 06/20/2019. | Paydown 4 0 9,553 10/22/2046. | 1FE....
86212V AD 6 |STR 181 A1-ABS .. | 06/20/2019. | Paydown 4 0 15,496 10/20/2048. | 1FE....
86212V AE 4 |STR 181 A2-ABS .. | 06/20/2019. | Paydown 6 0 16,787 10/20/2048. | 1FE....
863579 C3 0 | SARM 0521 6A3 - CMO/RMBS.........ocvoeriieireieircrieinnes .. | 06/01/2019. | Paydown 1,717 0 134,990 11/25/2035. | 1FM..
863579 UL 0 | SARM 0515 1A1 - CMO/RMBS... .. | 06/01/2019. | Paydown 978 0 87,834 07/25/2035. | 1FM..
863579 UU 0 |SARM 0515 4A1- CMO/RMBS .. | 06/01/2019. | Paydown 490 0 53,610 07/25/2035. | 1FM..
863579 VW 5 | SARM 0517 5A2 - CMO/RMBS... .. | 06/25/2019. | Paydown 45 0 2,865 08/25/2035. | 1FM..
863579 XR 4 | SARM 0518 8A1 - CMO/RMBS... .. | 06/01/2019. | Paydown 747 0 62,861 09/25/2035. | 1FM..
863579 ZL 5 | SARM 0520 3A3 - CMO/RMBS .. | 06/01/2019. | Paydown 10,025 92 0 10,061 10/25/2035. | 1FM..
863587 AE 1 | SAIL 063 A5 - RMBS .. | 06/25/2019. | PAYAOWN.......coorvrerrrieirerierineenenis [ eerveevsninseinsisnnns | connenn 176,418 | 176,418 | ... 142,855 | 162,120 | 0 [0 14,298 | 0 | s 14,298 | ............. (11 176,418 06/25/2036. | 1FM..
86358R DX 2 |SASC 01SB1A5-RMBS .. | 06/01/2019. | Paydown 531 0 9,254 08/25/2031. | 1FM..
86359A MG 5 |SASC 03AL1APO - RMBS .. | 06/01/2019. | Paydown 113 0 8,748 04/25/2031. | 3FE....
86359A WT 6 |SASC 03AL2 APO - RMBS .. | 06/01/2019. | Paydown 171 0 23,879 01/25/2031. | 5Gl.....
86359B YF 2 | SARM 0410 4A - CMO/RMBS..........ccoomirerrineiierieriseineii .. | 06/01/2019. | Paydown (21) 0 7,394 08/25/2034. | 1FM..
86934N AA 7 |SCML 18SBC7 A - CMBS .. | 06/01/2019. | Paydown .146,311 ..146,305 .146,857 (546) 0 146,311 05/25/2039. | 1FE....
87159Q BE 7 |SYMP 14R A3R - CDO....covirirerieeieeiseieiiesieniseeesneens .. | 06/01/2019. | PAYAOWN.......courerrirerrrineinerierinnenns | everrineencesnsninsennes | oneneen 101,627 | s 101,527 .101,527 101,517 10 0 101,527 07/14/2026. | 1FE....
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87244B AA 6 |TGIF 171 A2- ABS .. | 06/01/2019. | Paydown 20,000 | ........ 20,000 | ...cccoeoeee 19,949 | v 19,959 | oo 0 41 0 20,000 04/30/2047. | 3FE....
87266X AA 1 |TRTX18FL1A-CMBS........ C| 06/17/2019. | PayOWN........ouverirnriiiierireeiseineiies | reerseisssinsesnensnne | oeresenes 476,475 | ...... 476,475 | oo 476,475 | ..o 476,574 | oo 0 (99) 0 476,475 02/15/2035. | 1FE....
87342R  AB 0 [BELL 161 A22 - ABS.....cooooivoererrirrieiesiesisssissssssssesssens . | 05/25/2019. | Paydown 3,750 3,750 3,826 3,781 45 . . (31) 0 3,750 05/25/2046. | 2FE....
87342R  AC 8 |BELL 161 A23 - ABS.....cooviiiriieiireisiieeieeeiseisesssiiesinens . | 05/25/2019. | Paydown 5,500 | .ovrennes 5,500 5,500 5,500 0 (V1 I 0 0 0 5,500 05/25/2046. | 2FE....
87342R AF 1 | TACO BELL FUNDING, LLC - ABS . | 05/25/2019. | Paydown 5,000 0 0) 0 5,000 11/25/2048. | 1FE....
874074 AA 5 |TAL171A-ABS .| .. | 06/20/2019. | Paydown 52,342 (529) 0 52,342 04/21/2042. | 1FE....
87407P  AA 8 |TAL 13T A= ABS ...t C| 06/20/2019. | Paydown 97,500 36 0 97,500 02/22/2038. | 1FE....
87407P AE 0 |TAL132A-ABS .| C106/20/2019. | PaydOWN..........covriricrininiinrinni [ e | e 75,000 675 0 75,000 11/22/2038. | 1FE....
87407P AP 5 |TAL 142 A2-ABS .| C| 06/20/2019. | Paydown 24,292 38 0 24,292 05/20/2039. | 1FE....
87407P AR 1 |TAL 143 A-ABS......ccooviiiiiiiininicsscsescsssissis C|06/20/2019. [ Paydown.........ccvvuuririiciinniciiininns | ceveissississiiissienes | oniinnians 78,000 44 0 78,000 11/21/2039. | 1FE....
881561 GQ 1 |TMTS 0415AL A1 - RMBS .| 06/01/2019. | Paydown 286,165 20,368 0 286,165 07/25/2034. | 1FM....
88156E AB 2 |TMTS 0617HE AB1 - RMBS........ccooviircirrriniierienieeineenns .. | 06/25/2019. | Paydown 81,610 1,255 0 81,610 01/25/2038. | 1FM....
88315F  AA 9 | TMCL 171 A= ABS....iiiiercrierierieniesessessesiesseesiensenens C| 06/20/2019. | Paydown 22,483 (80) 0 22,483 05/20/2042. | 1FE....
885220 KW 2 | TMST 062 A2B - CMO/RMBS.........cooovvvrrrinerieirerierieninens .. | 06/25/2019. | Paydown 143523 | ...... 143,523 .140,318 3,205 0 143,523 04/25/2036. | 1FM....
886065 AA 9 |TBOLT 18AA-ABS..... ... | C| 06/15/2019. | Paydown wernen 17,857 | e 17,857 | ...........17,857 ..17,857 0 0 17,857 . 09/15/2038. | 1FE....
88732) AS 7 | SPECTRUM MANAGEMENT HOLDING COMPANY LLC..... | .. | 04/01/2019. | Maturity @ 100.00.........cceeurmmreemrermrrns | corerrerirneiseiiienirnnes | e 5,500,000 |....5,500,000 | ....... 6,383,620 | .......... 5,543,948 | ...ccccoooeeeen0 | ...(43,948) | o0 [ (43,948) | ............. (U I 5,500,000 | .......... (V10 N (1 IO 0 ... 226,875 | 04/01/2019. | 3FE....
894120 AH 1 |TRAP6A2-CDO .. | 06/01/2019. | Paydown 278,245 | ... 278,245 1,509 0 278,245 0 0 5,615 | 11/16/2034. | 1FE....
89656F AA 4 |TRL 121 A1-ABS .+ | 06/15/2019. | PAYAOWN......ccoomivirrrireiieriesieeirinnins [ cereninssiseissesiesins | cenneinns 117,303 | ...... 117,303 | oo 1,927 0 117,303 01/15/2043. | 1FE....
89657B AA 2 |TRL 191 A1-ABS .. | 06/17/2019. | Paydown 719 | oo 719 | e 7,115 | .. 0 4 0 7,119 04/17/2049. | 1FE....
89679H AA 3 |TCF171A-ABS . | 06/20/2019. | Paydown 62,714 62,714 62,658 | . 62,662 51 0 62,714 06/20/2042. | 1FE....
89690E AF 4 |TRMF 171 A1-ABS, .. | 06/15/2019. | PAYAOWN......ccovmvirrirrirriierierieeienins [ cererienissisnesinnins | e 358,667 | ...... 358,667 | .......... 354,605 | ............. 177,775 3,492 0 358,667 08/15/2047. | 1FE....
898203 AA 2 |TFINS 172 A1-CDO C| 06/20/2019. | PaydOWN. ......ccvvrremrirereerieeernenssninee | ceeeseeiseessessnssinnes | oeevnsenns 41,667 | ........ 41,667 ....40,833 713 0 41,667 09/20/2039. | 1FE....
898203 AB 0 |TFINS 172 A2 - CDO C| 06/20/2019. | Paydown 25,000 25,000 ...24,500 486 0 25,000 09/20/2039. | 1FE....
898205 AA 7 |TFINS 171 A1-CDO C| 06/01/2019. | PaydOWN. ......ouvvreereirerieieerireeisninee | ceeereeiseissesseninees | aevne 1,051,996 |....1,051,996 | ....... 1,020,436 | ..........1,025,068 | ......cccoeec0 [ ... 26,928 | .ocooioi0 | i, 26,928 | ......cc....d (U I 1,051,996 04/20/2038. | 1FE....
898205 AB 5 |TFINS 171 A2 - CDO C| 06/01/2019. | Paydown ...1,262,395 |....1,262,395 1,262,395 | ..........1,257,898 | o0 | 4498 | 0 | 4,498 | .....coo..nd [V I 1,262,395 04/20/2038. | 1FE....
898200 AB 0 |TFINS 181 A2 - CDO C| 06/30/2019. | Paydown 44,214 44,214 43,772 396 0 44,214 03/30/2039. | 1FE....
90352W  AA 2 |STEAM 181 AT - ABS......cooiiiiriririrerieriseeiesiessiesiesienens . | 06/25/2019. | Paydown 101,035 | 101,035 | .........101,035 | ... .101,035 0 0 101,035 04/27/2048. | 1FE....
90919W AA 8 [UNITOW 131 A= ABS....oooeiieireinrieerieeieeieenns .. | 04/15/2019. | PAYAOWN.......ccvurirrireririneireiiesineins [ eoeeeineeseesneisennns | eeeens 2,500,000 |....2,500,000 | ....... 2,500,000 | .......... 2,500,000 0 0 2,500,000 03/16/2043. | 1FE....
92211M AC 7 |VDC 181A2 - ABS .. | 06/15/2019. | Paydown 3,750 3,750 3,750 | ... 3,750 0 0 3,750 02/16/2043. | 1FE....
92257TA  AB 0 |VCC 181 A-RMBS......coosiiiririieiierieeseesesisssiessenseeens .+ | 06/01/2019. | PAYAOWN......ccovmvrrrrrireiieriesineesinnins [ eerenissiseissesiesinns | eeneen 314,412 | ... 314,412 | .......... 314,305 | ..oovrenees 315,046 (634) 0 314,412 04/27/2048. | 1FE....
92257C  AA 8 [VCC 191 A= CMBS.......ovviiricriiericirisriseriesienissessnins .. | 06/01/2019. | Paydown 52,507 52,507 52,495 | .. 0 12 0 52,507 03/25/2049. | 1FE....
92535V AA 0 |VBTOW 162 A - ABS .. | 06/15/2019. | Paydown 2,813 2,813 2,813 | ... 2,813 0 0 2,813 10/15/2046. | 2FE....
92922F 3N 6 |WAMU 05AR12 1A8 - CMO/RMBS.........coovvvrrririicrieriis .. | 06/01/2019. | PaYAOWN.......oourvrrireriririerierineeis [ eeverineeienieninsies | e 77423 | ... 77423 | v 73,431 | v 73,857 151 0 77,423 10/25/2035. | 1FM....
92925C CC 4 |WAMU 06ART 1AA - CMO/RMBS.........ccoovevirerierierireinns .. | 06/01/2019. | Paydown 13,530 | ........ 13,530 9,569 98 0 13,530 01/25/2046. | 1FM....
92935V AE 8 |WFRBS 11C3 A3 - CMBS.... .. | 06/01/2019. | Paydown ..180,352 ..180,352 ..181,816 180,492 (139) 0 180,352 03/15/2044. | 1FM....
92990G AG 8 |WAMU 07HY5 2A5 - CMO/RMBS.........oocvorrercerreiseiierins .. | 06/01/2019. | Paydown 19,971 | 23,141 | ... 17,925 | ... L A7,122 229 0 19,971 05/25/2037. | 1FM....
933636 AG 7 |WAMU 07HY4 3A1 - CMO/RMBS.........cooorirvrriereririeirnnines .. ] 06/01/2019. [ PAYAOWN. ....covvviinrierinieierinninens | coversssiesenssineeenes | erveeenes 115,862 | ...... 116,178 | .......... 110,012 | oo 110,961 (157) 0 115,862 04/25/2037. | 1FM....
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933636 AL 6 |WAMU 07HY4 5A1 - CMO/RMBS........oovvorreriereirsiierins .. | 06/01/2019. | Paydown 60,256 | .......71,446 | ...........63,663 | ...cccovinnnnd 64,303 | oot (U I 435 | ... 0 435 0. 60,256 11/25/2036. | 1FM....
93363N AB 1 |WAMU 06AR12 1A2 - CMO/RMBS. .. | 06/01/2019. | Paydown ....12,808 32 0 12,808 10/25/2036. | 1FM....
93364F AC 5 |WAMU 07HY7 2A1 - CMO/RMBS... .. | 06/01/2019. | Paydown revernennn 74,636 . 698 0 74,636 07/25/2037. | 1FM....
93934N AR 6 |WMALT 065A 2C2 - CMO/RMBS.......ccoorrvrririieirciierinnns .. | 06/25/2019. | PAYAOWN.......oouivrrireirreineireiieninnins [ eovereeeisneeissinseines | ceereneens 10,751 5,184 0 233 0 10,751 07/25/2036. | 1FM....
94353W AA 3 |WAAV171A-ABS .. | 06/15/2019. | Paydown 55,819 55,819 55,819 | ... 55,819 0 0 55,819 11/15/2042. | 1FE....
94945P 3 |WLKRG 17A A - ABS... ... | .. | 06/15/2019. | Paydown 326,047 | ...... 326,047 | .......... 325,725 | ..covvrinnes 325,763 | ..o 0 285 0 326,047 06/15/2033. | 1FE....
949773  AF 2 |WFMBS 076 A6 - CMO/RMBS..........corvivrreirinnrierierereens .. | 06/01/2019. | PAYAOWN.......cvvurvrrvrerirrireieerinrineenne [ eeerrieeeienissiseeies | weereneens 18,316 | ........ 18,641 | oo 19,471 | v 18,525 | ..oovvrnees 349 263 0 18,316 05/25/2037. | 4FM....
94982A 0 | WFMBS 04Y 1A1 - CMO/RMBS .. | 06/01/2019. | Paydown 31,988 | ........ 31,988 32,347 | ... 32,399 0 (411) 0 31,988 11/25/2034. | 1FM....
94983G AA 6 |WFMBS 06AR3 A1 - CMO/RMBS... veve [+ | 0810172019, [ PQYAOWN.......ooovvrvirriniierierineeicniine | ceverenissessesinensenes | oveineiensd 45,087 | ........ 45252 | .....co..... 10,481 | oo 37,670 | oo 0 602 0 45,087 03/25/2036. | 1FM....
95058X AB 4 |WEN 151 A22- ABS .. | 06/26/2019. | Paydown.........ccoovvuivineinricciiniiecins [ | s 1,930,000 |....1,930,000 | ....... 1,952,755 | .......... 1,928,040 | ........ 24,950 | ...(22,990) | ..ccee.0 | ciriiiiis 1,960 | ....ccco.uc [V I 1,930,000 06/15/2045. | 2FE....
95058X AC 2 |WEN 151 A23 - ABS .. | 06/15/2019. | Paydown 3,125 3,125 | .. 3,029 | ... 3,047 0 78 0 3,125 06/15/2045. | 2FE....
95058X AE 8 |WEN 181 A22- ABS .. | 06/15/2019. | Paydown 5,000 | ......... 5,000 | coovrerenns 4781 | ... 4,787 0 o 213 0 5,000 03/16/2048. | 2FE....
95168W AR 8 |WSTC 142R ABR - CDO .. | 04/16/2019. | PAYAOWN.......vvmvrrrirrirerierierereeienins | cereniieeneesnesieninns | eeneren 310,730 | ...... 310,730 | .......... 310,730 | ..o 310,729 | 0 | 1 | 1 0 310,730 01/16/2027. | 1FE....
96033D 8 |WESTR 171 A-ABS... .. | 06/01/2019. | Paydown 213,079 | ... 213,079 ..212,350 643 0 213,079 12/20/2030. | 1FE....
96033L AA 0 |WESTR 152A-ABS.......... .. | 06/01/2019. | Paydown 381,678 | ...... 381,678 ..381,171 R (1) 0 381,678 07/20/2028. | 1FE....
96033W 6 |WESTR 181 A-ABS.......... .. | 06/01/2019. | PAYAOWN......cvouirirrireiieiienieeirenis | cereninssiseissesiesins | cevneinns 127,368 | .....127,368 | ........ 127,144 | 127,143 | 0 | 225 | 225 0 127,368 12/20/2031. | 1FE....
96033W AB 4 |WESTR181B-ABS........ .. | 06/01/2019. | PAYAOWN......ccvvmvirrirririierierieeienins [ cereniinissisnesinnins | v 191,052 849 0 191,052 12/20/2031. | 1FE....
97064E  AA 6 |WESTF 18AA-ABS......cooiiiierieeiecieeessise e sesieens .. | 06/15/2019. | Paydown 33,827 1 0 33,827 09/15/2043. | 1FE....
974153 AA 6 |WING 18A A2 - RMBS .. | 06/05/2019. | Paydown 7,500 0 7,500 12/05/2048. | 2FE....
982154 AA 9 |Wrench Group LLC/Term Loan 03/16. .. | 06/01/2019. | Adjustment . 0 0 12/15/2024. | 2PL....
98215# AB 7 |Wrench Group LLC/Delayed Draw Tranche A. ... |..106/01/2019. | Adjustment.... 0 0 0 . 12/15/2024. | 2PL....
98944P AB 3 |ZCAP 181 A-ABS .. | 06/15/2019. | Paydown ...45,000 | ........ 45,000 | ..o 44,333 44,355 0. 45,000 10/15/2038. | 1FE....
98954R AJ 9 |ZIGG 1RB1R-CDO .. | 04/17/2019. | Paydown ,500,000 |....1,500,000 ,524,340 ..1,621,436 .(21,436) | .... ...1,500,000 04/17/2029. | 1FE....
98954R AK 6 |ZIGG 1R B2R-CDO... ceee o | 0411772019, [ PayAOWN......coooiereeneinciicrieriineeieninee | eeereeineissensssinnes | eeves 3,000,000 |....3,000,000 | ....... 2,990,373 8,505 3,000,000 04/17/2029. | 1FE....
G0620B AB 4 |ATLSS 2014-1 A - ABS . |.. | 06/15/2019. | Paydown 69,003 | ........ 69,003 ....69,003 0 69,003 12/15/2039. | 1FE....
G4301U AF 1 |HARBOUR AIRCRAFT INVESTMENTS LIMITED - A.... .. | 06/17/2019. | Paydown 211,924 ..211,924 ..210,570 1,366 211,924 11/15/2037. | 1FE....
G7256K AB 0 |PROP 2017-1LTD - ABS......cccovvvmrrirerirerirnrenne .. | 06/01/2019. | Paydown 97,237 | ... 97,237 | v . 200 97,237 03/01/2042. | 1FE....
GI011Y  AA 4 [TRAP 11 AT - CDO...eiieiiiiirssiseissis i .. | 04/10/2019. | Paydown 85,186 85,186 80,608 | .. 0 0 4,579 85,186 10/10/2041. [ 1FE....
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS.............vvverireririiiirississiiesissnieneas e | s 93,343,531 |..94,091,918 | ..... 90,605,212 | ........ 88,219,383 | ........ 47,308 |.1,002,898 |...1,575 | ....... 1,048,632 | ..o | o 93,320,799 | ........0 | . 22,732 | .. 22,732 | ..1,793,692 XXX XXX
Bonds - Bank Loans
00448F AG 1 |Achilles Acquisition LLC/Delayed Draw Te. .. | 06/28/2019. | Direct 146 146 | oo 146 | e 146 | oo 0 5 | 10/13/2025. | 4FE....
00448F AH 9 |Achilles Acquisition LLC/Closing date Te .. | 06/28/2019. | Direct 59 59 57 1 2 | 10/13/2025. | 4FE....
00452# AA 7 |Accommodations Plus Technologies LLC/Ter. .. | 06/28/2019. | Direct 2,151 2,151 2,111 0 69 | 05/11/2024. | 3FE....
01370# AA 4 | Alcami Corporation/First Lien Term Loan .. | 06/28/2019. | Direct 1172 | e 1,172 1,141 0 41 | 07/14/2025. | 4FE....
02368* AE 2 |American Academy Holdings, LLC/Term Loan .. | 06/01/2019. | VARIOUS.. ceererresiesnnnnes | e | s 1,162,955 |....1,162,955 W1138,667 | 0 | 1,996 | 0 | 1,996 | 0| 1,162,955 |0 | 0 | 0 | 50,320 |12/15/2022. | 3FE....
02376C AT 2 |AMERICAN AIRLINES B L+200 04/28/2023 . | 04/29/2019. | Direct 4,082 | ..o 4,082 | .ooerirern4,036 | o 3,874 61 | 04/28/2023. | 3FE....
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03765V AH 3 |Term Loan B : Protection One...........cooveervvecreereneeiininnnnns .. 1 06/01/2019. | VARIOUS........covvmirierirriririnrinnnirenes | cerveriesessesnesienins | eeveries 175,614 | ...... 175,419 | v 169,007 0 651 | .o 0 651 0 176,281 | .......... (V1 (666) | .vooveres (666) | ........ (3,626) | 04/21/2022. | 3FE.....
04685Y AK 5 |Athenahealth, Inc./First Lien Term Loan .. | 06/28/2019. | Direct 1,921 | ........1,921 .1,882 0 2 2 0 1,921 0 0 71 | 02/06/2026. |4FE....
050777 ZZ 7 |Avetta, LLC/Second Amendment Tranche B T... . | 06/28/2019. | Direct 1,355 | ..........1,355 1,330 | .. 0 0 . 0 0 1,355 . 0 0 12 | 04/10/2024. | 3FE...
05365@ AA 4 |Avetta, LLC/Term Loan 4/18........ccccovvvvvrrnns .. 1 06/28/2019. | VARIOUS........coveurireeieirneiisrinsinnenns | ceneeinssinseissssiesins | cenneenn 533,654 | ...... 543,937 | ........ 532,967 | ..coovrrnnes 532,251 | oovevrineennd (V1 I 782 | i 0 782 0 534,388 | .......... (V1 (UR7)] — (734)| ....... 17,163 | 04/10/2024. |4.........
05400K AE 0 |Term Loan B : Avolon Ltd | €[ 06/01/2019. | DIMECE.......oucveurerrercririnerierierereeiins | ceerneessessessneesenins | eeeees 1,142,304 |...1,142,304 | ....... 1,135,158 | ....... 550,783 0 2,238 | o0 [ 2,238 | .o (U I 1,142,304 0 0 9,646 | 01/20/2025. | 2FE...
05942# AA 4 |Bambino Cl Inc./Term Loan 10/1 ... | .- | 06/28/2019. | Direct 3,306 | .ovoenne 3,306 3,225 3,234 0 8 . 8 0 3,306 20 0 | oo (V18 132 | 10/17/2023. | 3FE....
059888 ZZ 3 |BakeMark Holdings, Inc./Additional Term..........ccccvvvverences .. | 06/28/2019. | Direct 1,107 | o 1,107 | oo 1,085 1,087 0 2 | 0 2 0 1,107 | e, 0 0 0 43 | 08/14/2023. | 3FE....
07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022 1+ 1 05/01/2019. | DIFECL. ... vveeeeeieerierirerireeiseiserienes. [ ceeeieeesnessssiseisns | eeereseens 10,273 | ........ 10,273 8,428 8,250 | .overrenne ATT | e 134 611 0 10,273 | o0 | i (1 I (V1N 184 | 12/10/2022. |4FE...
105666 ZZ 7 |Bragg Live Food Products LLC/Term Loan 3.. «eor | .- | 06/28/2019. | Direct 4,072 | oo 4,072 3,943 0 8 . 8 0 4,072 . 0 0 87 | 03/11/2024. | 2FE...
12702# AA 0 |BakeMark Holdings, Inc./Term Loan 08/17........cccccvcveerenns .. | 06/28/2019. | Direct 2,042 2,042 | oo 1,981 1,991 0 6 | o 0 6 0 2,042 | ......... 0 0 0 79 | 08/14/2023. |4PL....
14886M AM 3 | Checkout Holdings............ .| 06/17/2019. | Direct 148 148 | oo 144 (27,795) [6<) ) I 19 | 0 [ 16 [0 | i 148 |0 | LV I (V10 404 | 02/15/2023. | 4PL....
14886M AN 1 | Checkout Holding Dip L 10.50 08/15/2023.........c.ceceoevennenne .. | 04/01/2019. | AdJUSIMENt.......oooirrieiiceiericenine 0 0 0 0 2 . 0 0 981 | 08/15/2023. | 4Z......
15670B AD 4 | CENTURYLINK 5/17 TLA 1. | 06/28/2019. | DIFECL........covovverierrieriresirseississsienses | reeesisesssssssssisssiens | soveseseenns 11,963 | ........ 11,963 | oo 11,948 0 (V1 I 0 0 0 22 | 06/20/2022. | 3FE....
16117L BS 7 |Term Loan B : Charter Commns .. | 06/28/2019. | Direct 3,024 | .......... 3,024 2,979 2,493 0 3 0 0 66 | 04/14/2025. | 2FE...
16282F AC 5 |CATALINA MARKETING TL B L+350 04/09/2021.. v || 0410172019, | AdJUSTMEN......oooveriricieeeieris 6,306 0 0]. 0 0 L0 | s (U I (0 IO 0 04/09/2021. | 6FE...
16282F AG 6 |Catalina NEW MONEY A L+10 06/14/2019.......ccovcvvvrirnnnn. .. | 06/01/2019. | AQJUSIMENt.......oooieriiiieicieiie (425) 0 (V1 IO 27,795 | oo K (V1 I [0 T 3| s (1 IO 0 06/14/2019. | 1Z......
16282F AH 4 | CHECKOUT HOLDING CORP........oevereririnrinirierirenirnniane .. | 04/01/2019. | ADJUSMENL. ..o [ e | e (57,090) | ....... (71,363) | ..ovevees (57,090) 0 (17) 0 (57,107) | . 08/15/2023. | 1Z......
16282F AJ 0 |Checkout Holdings............ .. | 06/01/2019. | Adjustment.... 30,111 0 0 0 46 0 30,176 06/14/2019. | 4PL....
16384Y AF 4 |Term Loan B : Chemours .. | 06/28/2019. | Direct 4,020 0 5 0 4,020 03/27/2025. | 2FE....
165333 ZZ 1 |Chesapeake Research Review, LLC/Second A.. .. | 06/28/2019. | Direct 390 . 0 N 11/07/2023. | 3FE...
165555 ZZ 9 |Chesapeake Research Review, LLC/TermAL... o+ | 06/28/2019. | DIFECE........vvvrieriecrirerernrereeiirineiinenes [ eeeriinesienieniseiines | e 46,363 | .......46,363 | ..........45,852 | ..o 45961 | oo 0 37 0 46,363 11/07/2023. | 3FE...
20049% AA 5 |Command Alkon Incorporated/Term Loan 9/1 .. | 06/28/2019. | Direct 3,125 3,087 4 0 3,125 09/01/2023. | 3PL....
23361* AA 3 |DRB Holdings, LLC/Initial Term Loan 10/1.. .. | 06/28/2019. | Direct 3,125 7 0 3,125 10/06/2023. | 2PL....
23582L AK 7 |Delay Draw Term Loan : Dana Corp. .. | 06/28/2019. | Direct 6,145 1 0 6,145 11/16/2025. | 2FE....
23918Y AC 2 |DAVITAINC .. | 06/28/2019. | Direct 5,111 0 0 5,111 06/24/2021. | 2FE....
24360@ AA 0 |DecoPac, Inc./Initial Term Loan (First L.. .. | 06/01/2019. | Direct 31,875 34 0 31,875 09/30/2024. | 3PL....
24702N  AX 8 |DELL INTL TL A2 L+175 09/07/2021 1+ 1 05/03/2019. | DIFECE........cvveurvenrirereieerrisrineiiiesiinnes | cereniesississesinnins | i 118,836 110 0 118,836 09/07/2021. | 2FE....
24702N  AZ 3 |DELL TL B L+200 09/07/2023 .. | 04/30/2019. | Direct 2,500 0) 0 2,500 0 38 | 09/07/2023. | 2FE....
25374L  A* 9 | Centric Brands Inc./First Lien Term Loan .. | 06/28/2019. | Direct 3,125 3,125 2,991 14 0 3,125 0 10/29/2023. | 4PL....
255333 ZZ 2 |Discovery Life Sciences, LLC/First Amend. .. | 06/28/2019. | Direct 139 0 5 | 03/29/2024. | 3FE....
255777 ZZ 0 |Display Holding Company, Inc./Term Loan. .. | 06/28/2019. | Direct 1,809 0 39 |03/13/2025. | 3FE....
26928B AJ 8 |EW SCRIPPS TL B L+200 10/02/2024... .. | 06/28/2019. | Direct 1,000 0 22 | 10/02/2024. | 3FE....
295111 ZZ 4 |Goldcup 17308 AB/USD Term Loan 10/18.. .. | 06/28/2019. | Direct 1,224 0 50 | 10/09/2024. | 3FE....
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. .. | 06/28/2019. | Direct 1,676 0 71| 08/21/2023. | 3PL....
30282# AB 8 |FWR Holding Corporation/Initial Delayed .. | 06/28/2019. | Direct 222 0 9 | 08/21/2023. | 3FE....
31528%# AA 2 |Ferraro Fine Foods Corp./Term Loan 05/18 .| 06/28/2019. | Direct 1,078 0 38 | 05/09/2024. | 2PL....
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315555 ZZ 8 |Ferraro Fine Foods Corp./Incremental Ter.........ccocceverevrenee .. | 06/28/2019. | Direct. 82 82 | e 81 81 0 {1 [ I (01 IR (V1 I [0 I 82 | . 0 0 0 3 | 05/09/2024. | 2FE....
315777 ZZ 8 |Ferraro Fine Foods Corp./Second Amendmen............ccc...... .. | 06/28/2019. | Direct 334 334 0 0 0 | o0 | e 0 | (01 I 334 0 0 0 | 05/09/2024. | 2FE....
32007U BW 8 |[FDC TL AL USD...cocosierierririricrierirecerseisnnen oo | 06/17/2019. | DIFECE........ocveuevererereicereriseieserierinees | cereriesesseesesienins | eeveiens 175,945 | ... 175,945 0 0 e 1,029 . 1,029 0 175,945 20 e LV I (V18 I 2,422 | 07/10/2022. | 3FE....
32007U  BX 6 |First Data.....ccccomrnrienneineiierieeesieeies .. | 05/24/2019. | WELLS FARGO SECURITIES LLC...... | cooeeereeseercrinrirns | correiann 400,000 | ...... 400,000 | ..........401,000 | ..ccoooneeen. 381,200 | ........ 21,523 | oo (186) | ...cevee 0 21,336 0 402,536 | .......... 0 [ (2,536) | ..oovee. (2,536) | ..coon. 7,046 | 04/26/2024. | 3FE....
35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa. .. | 06/28/2019. | Direct. 855 855 | 833 | 836 | .o 0 0 0 36 | 11/10/2023. | 3PL....
35041@ AB 1 |Foundation Risk Partners, Corp./First Am... ... | .. | 03/29/2019. | Direct. 0 0 0 0 0 0 8 | 11/10/2023. | 3PL....
35041@ AC 9 |Foundation Risk Partners, Corp./First Am..........ccccovereervnnns .. | 06/28/2019. | Direct 634 634 | o830 | s 380 | vt 0 0 0 20 | 11/10/2023. | 3PL....
357777 ZZ 7 |Frontline Technologies Intermediate Hold .. | 06/28/2019. | Direct 114 114 . 0 0 0 0 4 109/18/2023. | 3FE....
35843# AA 1 |FRIEDRICH HOLDINGS L+700 02/07/2023 MD .. | 06/27/2019. | Direct 2,363,460 |....2,363,460 | .......2,363,460 | ......... 2,359,597 | oo 0 . 20 LV I 0. 109,007 | 02/07/2023. | 2PL....
35921# AA 6 |Frontline Technologies Intermediate Hold..............cccccccouueee .. | 06/28/2019. | Direct 2,613 2,613 2,499 (VN IO 12 | 0 12 0 2,613 | .o (V10 RN 0 | oo (U 118 | 09/18/2023. | 3FE....
360888 ZZ 7 |FWR Holding Corporation/Delayed Draw Ter. .. | 06/28/2019. | Direct 347 347 0 0 0 | oo | e (U1 I 0 0 0 10 |08/21/2023. | 3FE....
36850@ AB 9 |Gehl Foods, LLC/Term Loan 1/18 .| 06/01/2019. | Direct 3,125 | o 3,125 3,015 0 5 5 0 | coorrerrnennnn3,125 |0 | (0 I (V18 125 | 01/25/2024. | 3PL....
40406# AD 4 |HAI Acquisition Corporation/Term Loan 10...........cc.cvwveerennee .. | 06/28/2019. | Direct 65,625 0 0 2,806 | 11/01/2024. | 2PL....
415333 ZZ 9 |Harvey Tool Company, LLC/Delayed Term Lo... .. | 06/28/2019. | Direct 614 0 0 12 {10/12/2024. | 3FE....
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17.... . | 06/28/2019. | Direct 2,467 0 0 91 | 10/12/2024. | 3PL....
41902@ AA 9 |Sigma Electric Manufacturing Corporation...............ccoceeveeene .. | 04/01/2019. | AdJUSIMENt.......ooorireiieiiiiicieiie 0 0 0 0 | 10/31/2023. | 3PL....
43289D AE 3 |HILTON WORLDWIDE FINANCE TL B2 **A&E**.. o+ 1 06/21/2019. | UNKNOWN......cooereenriireerierienieiiens [ eeerineeienisninnines | e 1,801,469 0 0 0 | 10/25/2023. | 2FE....
44903L  AD 1 |Hygiena Borrower LLC/First Amendment Inc .. | 06/28/2019. | Direct 430 0 0 15 | 08/26/2022. | 3FE....
45259# AA 7 |IMPACT SALES TL L+650 06/27/2023 MD. .. | 06/28/2019. | Direct 4,951 0 0 231 | 06/27/2023. | 2FE....
455111  ZZ 0 |Implus Footcare, LLC/Initial Term Loan 0... .. | 06/28/2019. | Direct 735 0 0 24 | 04/30/2024. | 3FE....
455333 ZZ 0 |Implus Footcare, LLC/Spenco Incremental. .. | 06/28/2019. | Direct. 114 0 0 3 | 04/30/2024. | 3FE....
45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie. .. | 06/28/2019. | Direct 2,997 0 0 0 46 | 05/01/2024. |4FE....
461444 ZZ 7 |IntraPac Canada Corporation/Canadian Tel .| 06/28/2019. | VARIOUS.. ....15,102 0 . 12 0 14,930 01/12/2026. | 3FE....
461666 ZZ 5 |IntraPac International LLC/U.S. Term Loa .| .. | 06/28/2019. | VARIOUS.. 29,637 | ........ 29,924 29,250 0 23 23 0 29,300 01/12/2026. | 3FE....
463555 ZZ 8 |IRIHoldings, Inc./Term Loan 11/18, .| C|06/28/2019. | Direct 1,563 | oo 1,563 | v 1,547 1,545 2 1 0 1,563 11/30/2025. | 4FE....
46611V AT 2 |JBSUSA, LLC D | 04/30/2019. | VARIOUS.. 0 0 0 0 0 0 .0 10/30/2022. | 3FE....
480150 zz 7 .. | 06/28/2019. | Direct 354 | 354 | 348 | 348 | s (U [ 1 06/01/2023. | 2FE....
51783Q@ AP 3 .. | 06/28/2019. | Direct 3,005 2,455 0 6 03/27/2025. | 2FE....
553444 7ZZ 6 |Mac Lean-Fogg Company/Term Loan 12/1 .. | 06/28/2019. | Direct 1,400 1,385 0 1 12/22/2025. | 3FE....
57810J AC 2 | Amynta Agency Borrower Inc./Incremental .. | 06/28/2019. | Direct 789 | oo 789 | e 789 | e 766 | oo 23 | s 0 02/28/2025. | 4FE....
59511F AB 0 |MICRON TECHNOLOGY INCTL B .. | 06/28/2019. | Direct 5,263 0 0 4 04/26/2022. | 2FE....
600343 ZZ 3 |Ministry Brands, LLC/Delayed Draw Term L. .. | 06/28/2019. | Direct 43 29 0 0 12/02/2022. | 3FE....
60367* AA 9 |Ministry Brands, LLC/Delayed Draw Term L... . | 06/28/2019. | Direct 2,023 1,943 58 3 12/02/2022. | 3PL....
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo.........cccccocoevrunene .. | 06/28/2019. | Direct 227 | o227 | 225 | e 225 | o (1] I 0 12/02/2022. | 3FE....
61506U AB 0 |Montreign Resort Casino... .. | 06/28/2019. | Direct 5,525 3,631 0 55 12/09/2022. | 5FE....
62929%# AA 2 |ACA Compliance Group/Term Loan 1/18........ccoocvvereerercens .. | 06/28/2019. | Direct 2,409 2,349 0 7 02/09/2024. | 4PL....
62929%# AB 0 |ACA Compliance Group/Delayed Draw Term L..........cccco..e... .. | 06/28/2019. | Direct 668 | ...oo0een868 | o860 | 659 | oo 1| s 4| s 02/09/2024. | 4PL....
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62937N AW 7 |NRGENERGYINCTLB .. | 06/01/2019. | Direct 1,981,695 |....1,981,695 | ....... 1,970,348 | .. 0 0. 19,200 | .......... 0 | i 19,200 | ...oovrnnee (U I 1,981,695 | ......... (V10 RN LV I 0. 32,629 |06/30/2023. | 2FE....
62976# AA 4 |NSM Insurance Group, LLC/Term Loan 5/18, .| C| 04/01/2019. | Adjustment.... 0 0 0. 0 0 0 0 0 | 05/11/2024. | 2PL....
62976# AB 2 |NSM Insurance Group, LLC/Delayed Draw Te... ... |C| 04/01/2019. | Adjustment.... 0 0 0. 0 0 0 0 0 | 05/11/2024. | 2PL....
650555 ZZ 1 |NMC Skincare Intermediate Holdings II, L.......cccccvrurreiinncc. .. | 06/28/2019. | Direct 0 1 (10/31/2024. | 2FE....
650777 ZZ 1 |NMC Skincare Intermediate Holdings II, L. .. | 06/28/2019. | Direct 0 18 [ 10/31/2024. | 2FE....
661555 ZZ 8 |NSM Sub Holdings Corp./Incremental Term... v | - | 06/28/2019. | Direct 0 11 {10/03/2022. | 3FE....
69345Y AB 0 |PFC ACQUISITION CORP......ccovvvirrirrrrrrinrinerierirereseeens .. | 06/28/2019. | Direct 0 337 |02/07/2026. | 4FE....
69398* AA 3 |PDI TA Holdings, Inc./Initial Term Loan .. | 04/01/2019. | AQJUSIMENt.......oovieriiiiiiceiine 0 38 | 08/25/2023. [5.........
69406* AB 1 |PHNTM Holdings, Inc./Term Loan (First Li. w.oe | . | 06/28/2019. | Direct 0 35 | 01/27/2023. | 3FE....
702444  7Z 6 |Pathway Vet Alliance LLC (fka Pathway Pa...........cccccconrrinnee .. | 06/28/2019. | Direct 2774 | o074 | 2725 | 2725 | 0 [ e |0 | i |0 | 2774 |0 0 | i, (V18 I 117 | 12/20/2024. | 3FE....
702666 ZZ 4 |Pathway Vet Alliance LLC (fka Pathway Pa .. | 06/28/2019. | Direct 458 0 6 | 12/20/2024. | 3FE....
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD w.. | .- | 05/01/2019. | Direct 5641 | .o 5,641 | i 5,841 | 5,638 | 0 | i | 0| 0 0 [ 5,841 |0 [0 | (V18 167 | 06/30/2021. | 3FE....
71639% AA 4 |PetlQ, LLC/Term Loan 01/18.......couvuevemrerceiirirneeieiinenenes .. | 06/01/2019. | Direct 1,567 0 40 | 01/17/2023. | 2PL....
745555 ZZ 8 |Pyramid Management Advisors, LLC/Term Lo.... .. | 06/28/2019. | Direct 1,245 0 58 | 07/15/2021. | 2FE....
745777 ZZ 8 |Pyramid Management Advisors, LLC/Delayed.... .| 06/28/2019. | Direct. 107 | o107 [ 107 | 107 | 0 | 0 4 107/15/2021. | 2FE....
74966U AP 5 |Term Loan B : Royalty Pharma........cc.ccocniiennieneinncrncinenes o+ | 06/28/2019. | DIFECL........vvurvrircrierirererneeiseiseiienes | eeereieeeineesssineesns | seereseeens 13,756 0 288 | 03/16/2023. | 2FE....
750222 ZZ 7 |Revint Intermediate II, LLC (fka: Implem. .. | 06/28/2019. | Direct 1,373 0 49 | 12/13/2023. | 1FE....
750555 ZZ 0 |Revint Intermediate II, LLC (fka: Implem. ... | .. | 06/28/2019. | Direct 720 0 26 | 12/13/2023. | 1FE....
760333 ZZ 0 |Rialto Management Group, LLC/Term Loan 1........cccccouevnee. .. | 06/28/2019. | Direct. 830 0 29 |12/02/2024. | 2FE....
78249L AB 6 |RUSSELL INVESTMENTS . | 06/28/2019. | Direct 5,273 0 06/01/2023. | 3FE....
78411E AC 2 |SCSG EA Acquisition Company, Inc./Initia............cccceveenene .. | 06/01/2019. | Direct 1,563 0 09/01/2023. | 4FE....
81683U AN 7 |SEMINOLE TRIBE OF FLORIDA Term B Loans .. | 06/28/2019. | Direct 3,535 0 07/08/2024. | 2FE....
817555 ZZ 1 |SFE Intermediate HoldCo LLC/Incremental.... .. | 06/28/2019. | Direct 313 0 12 [ 07/31/2024. | 2FE....
818333 ZZ 2 |SecurAmerica, LLC/Delayed Draw Term Loan... .. | 06/28/2019. | Direct 54 0 2 |12/21/2023. | 2FE....
818999 ZZ 0 |SecurAmerica, LLC/Term Loan 12/18 .. | 06/28/2019. | Direct 648 0 31 | 12/21/2023. | 2FE....
825333 ZZ 3 |Sunk Rock Foundry Partners LP/Term Loal .. | 04/01/2019. | Adjustment 0 0 0 |10/31/2023. | 3FE....
841222 ZZ 8 |Spectra Finance, LLC/Initial Term Loan 0... .. | 04/01/2019. | Adjustment.... 0 0 0 | 04/02/2024. | 2FE....
84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18 .. | 04/01/2019. | AdJUSIMENt.......coonriericiciiericieie 0 0 0 | 04/13/2024. | 3FE....
850555 ZZ 9 |Sunshine Sub, LLC/Delayed Draw Term Loan .. | 06/28/2019. | Direct 821 0 18 | 05/27/2024. | 2FE....
850777 ZZ 9 |Sunshine Sub, LLC/Term Loan 5/18 .. | 06/28/2019. | Direct 1,397 | oo 0 50 | 05/27/2024. | 2FE...
866100 ZZ 6 | SUMMIT COMPANIES L+625 09/01/2022 MD .. | 06/28/2019. | Direct 5,500 | .e0ee05,500 | .o 5,499 | 10,954 | 0 [ 2 |0 | i |0 | 5,500 | 0 0 | (V1N 122 | 09/01/2022. | 2FE....
866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD. .. | 06/28/2019. | Direct 500 0 20 | 09/01/2022. | 2FE....
870222 ZZ 2 |TerSera Therapeutics LLC/First Amendment .. | 06/28/2019. | Direct 137 0 6 | 03/30/2024. | 3FE....
870999 ZZ 5 |TerSera Therapeutics LLC/Third Amendment .. | 06/28/2019. | Direct 51 0 1 103/30/2023. | 3FE....
87239P AD 6 |VISTRA OPERATIONS CO LLC TL B STRIP*A&E .. | 06/11/2019. | Direct 636,449 | .....636,449 | .........628,658 | ...........312,273 | .0 | e 625 625 0 636,449 0 8,217 | 08/04/2023. | 2FE....
875666 ZZ 5 | TDG Group Holding Company/Term Loan 5/18 . | 06/28/2019. | Direct 1,006 4 0 1,006 0 61 | 05/31/2024. | 3FE....




¢2's030

Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Design
Current ation
Year's and
Other- Admini
Than- -
F Tempora Foreign Bond strative
0 Current ry Total Exchang Interest / Symbo
r Unrealized Year's | Impairm Foreign e Gain Stock Stated I/
ei Prior Year Valuation | (Amortizati | ent Total Change | Exchange | Book/Adjusted | (Loss) | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase on)/ Recogni | inB./A.C.V. | Changein| Carrying Value at on Gain (Loss) | (Loss) on Received Maturity | Indicat
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost Carrying Value | (Decrease) | Accretion zed (11+12-13) | BJA.C.V. | Disposal Date |Disposal| on Disposal | Disposal | During Year Date or(a)
875888 ZZ 5 | TDG Group Holding Company/Delayed Draw T...........ccc...... C| 06/28/2019. | Direct 345 345 | e 341 | 341 | (U [ (V1 I [V T LI I (1 IR 345 | ... 0 0 0 21 | 05/31/2024. | 3FE....
875999 ZZ 0 | TDG Group Holding Company/Delayed Draw T.. .. | 06/28/2019. | Direct 171 0 0 5 | 05/31/2024. | 3FE....
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment .| 06/28/2019. | Direct. 137 0 0 5 | 03/30/2024. | 3FE....
88084@ AC 6 |TerSera Therapeutics LLC/Second Amendmen..................... .. | 06/28/2019. | Direct 131 0 0 5 103/30/2023. | 3FE....
88233F AK 6 |VSTTLB31LUSD .. | 06/11/2019. | Direct. 65,163 | .......65,163 | ....oc64,348 | o0 | 0 | B0 | 0 | B0 [0 | 65,163 | 0 [ LU I (V18 IR 1,239 | 12/01/2025. | 2FE....
890555 ZZ 1 |Touchstone Acquisition, Inc./Term Loan 1.. .. | 06/28/2019. | Direct 1,244 0 0 45 | 11/17/2025. | 3FE....
89705D AD 4 |Term Loan B : Tronox .. | 04/30/2019. | VARIOUS...........ccon.... 0 | e [0 0 | 0 [ 134 | 0 | 134 |0 | 0 [ einl0 LV I (V1 PN 674 | 09/22/2024. | 3FE....
89705D AE 2 | TRONOXFINANCE LLC .. | 04/30/2019. | VARIOUS.........ccccoonc.. 0 | e [0 [0 | i 2 |0 | e |0 0 0 (1 I (V1 I 184 | 09/22/2024. | 3FE....
899444 ZZ 9 |TUBIdCo, Inc./Term Loan 9/1 . | 06/28/2019. | Direct 960 0 0 32 | 10/01/2023. | 1FE....
903555 ZZ 6 |Urology Management Associates, LLC/First..............cc.c........ .. | 06/28/2019. | Direct 580 0 0 22 | 08/31/2024. | 2FE....
90385P AC 4 |The Ultimus Group Midco, LLC/First Lien... .. | 06/28/2019. | Direct 389 0 0 9 | 02/01/2026. | 3FE....
90385P AD 2 |The Ultimus Group Midco, LLC/First Lien... .. | 06/28/2019. | Direct 391 0 0 13 [ 02/01/2026. | 3FE....
90932R AE 4 |Term Loan B : United Air Lines .. | 06/28/2019. | Direct 4,061 0 0 79 | 03/29/2024. | 2FE.....
91136E  AJ 4 |United Rentals (North America) 10/18. .. | 06/28/2019. | Direct 2,351 0 0 40 | 12/31/2019. | 2FE....
91359H AP 3 |UNIVERSAL HEALTH SERVICES 1L TLB. ... | . | 06/28/2019. | Direct 1,000 0 0 21 [ 10/26/2025. | 2FE....
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/.........cccovvevnrenne .. | 06/01/2019. | Direct 2,434 0 0 52 | 10/17/2023. [ 4.........
91830@ AF 0 |VLS Recovery Services, LLC/Delayed Draw... .| 06/01/2019. | Direct 399 0 0 14 110/17/2023. | 4.........
91839* AA 4 |VPROP Operating, LLC/New Loan 11/17. .. | 06/03/2019. | Direct 21,942 | 21,942 | 21,405 | 21437 | 0 [ T2 | 0 e T2 |0 | 21,942 |0 | (1 IO (18 I 1,328 |08/01/2021. | 2FE....
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 .| C| 06/28/2019. | Direct 1,736 0 0 62 | 12/121/2021. | 2FE.....
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0. .. | 06/28/2019. | Direct 2,255 0 0 83 | 08/31/2022. | 3PL....
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra .. | 06/28/2019. | Direct. 2,496 08/31/2022. | 3PL....
958100 AQ 4 |Western Digital.........ccooeovrvererrneernerninnin .. | 06/28/2019. | VARIOUS.......oevvrrvmeirerineiseesnsrisnens [ eoerineisnenssssinseines | soeeenneens 10,191 | ........ 10,191 | oo 9,936 0 0 10,318 02/27/2023. | 2FE....
95810D AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023, .. | 06/28/2019. | Direct 3,275 3,275 3,203 0 0 3,275 04/29/2023. | 2FE....
98158# AB 6 |Worldwide Facilities LLC/Term Loan 4/18 .. | 06/28/2019. | Direct 3,327 0 3,327 04/26/2024. | 3PL....
98158# AC 4 |Worldwide Facilities LLC/Delayed Draw Te. .. | 06/28/2019. | Direct. 1,094 0 1,094 04/26/2024. | 3PL....
982154 AA 9 |Wrench Group LLC/Term Loan 03/16. .. | 06/01/2019. | Direct 208,454 0 208,454 12/15/2024. | 2PL....
98215# AB 7 |Wrench Group LLC/Delayed Draw Tranche A. .| 06/01/2019. | Direct 90,300 90,300 12/15/2024. | 2PL....
983666 ZZ 4 |XEBEC GLOBAL L+550 02/09/2024 MD. .| .. | 06/28/2019. | Direct 4,424 4,424 02/09/2024. | 3FE....
C9413P AZ 6 | VALEANT PHARMACEUTICALS C| 06/28/2019. | Direct 7,697 7,697 06/01/2025. | 3FE....
L2324E  AE 1 |Term Loan B : Delos Finance SaRL. vev | D 06/28/2019. [ DIFECL. ....euvvererrereereireiserisererneisenins | orressersersesssnensnnne | oerinees 166,667 166,667 10/01/2023. | 2FE....
L2968E AB 8 |ENDO INTL B 1L L+425 04/12/2024...........cccovvnirvniiinininens C| 06/28/2019. | Direct 3,000 3,000 2,985 2,835 ...151 3,000 04/12/2024. | 4FE....
8299999. Total - BONAS = BANK LOANS...........oueiveeivieiiieeie sttt enis aassssssssssssssssesssssssssssssssesssessssnssssssssssssssessssnsssssssassssenses | oees 11,455,178 |..11,438,490 | .... 11,364,751 7,811,837 | .......22,468 |.....35195 | ......0 | oo 57,664 |0 | s 11,452,899 .....262,818 XXX XXX
8399997. Total - Bonds - Part 4.......cccovvivinninniiniinnns . |....200,676,832 201,394,688 |....200,057,968 | ...... 192,395,988 | ........ 69,777 |...944,504 |...1,575 | .....1,012,706 |..........0 | ... 200,656,671 | ..........0 | ......20,162 | ......... 20,162 | ..3,288,470 XXX XXX
8399999. TOHBI = BOMAS sttt E AR E £ SLE1EE AR R AR E LRt ....200,676,832 | 201,394,688 |....200,057,968 | ..... 192,395,988 | ........ 69,777 |....944,504 |...1,575 | .....1,012,706 |............0 | ... 200,656,671 | ..........0 | .....20,162 | ......... 20,162 | ..3,288,470 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
204027 2¢ 5 | ENVEN ENERGY CORPORATION. ..o R R —— 604274500 | .....7,382,343 | ......... 0.00 | .....7,382,343 | ........ 6,989,196 | oo 0 [ e P 0] 0] o 7,382,343 | o0 | e 0 ] 0]..76979 | xxx [Psv..]
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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 Shares of Stock | Consideration | Par Value Actual Cost Carrying Value | (Decrease) | Accretion zed (11+12-13) | BJA.C.V. | Disposal Date |Disposal| on Disposal | Disposal | During Year Date or(a)
316773 CM 0 |FIFTH THIRD BANCORP, .. | 06/01/2019. | AdJUSIMENt.......coourveervericriericireiine 0 0.00 0] ....2,602,500 | ... 217,500 | ..ooovvvnees (V1 I 0 | e 217,500 | ...occoonee. (0 I 0 | e 0 0 0 0 XXX P3FEV
449874 10 1 |IPIACQUISITION INC .. | 06/01/2019. | Unknown... ..1,500.000 | ..overnirnne 4,500 | .o 0.00 | coovvrrrrns 4,500 0 0 0 4,500 XXX RP5*A
61686Z ZZ 1 |MORGAN JOSEPH TRI-ARTISAN GRP D 5.00%.. v | . | 06/01/2019. | Unknown... ceeennn 4,877,077 24,622 0 0 0 24,622 XXX P5*A...
693475 AM 7 |PNC FINANCIAL SERVICES GROUP INC.......cccrvvvrrinrianns .. | 06/01/2019. | AQJUSIMENt.......ooociviiiiciieceine ....4,000,000.000 | .......4,000,000 | ............0.00 | ....... 4,000,000 | ..........3,640,000 | ...... 360,000 | .ccoovreien0 | 0 | 360,000 |............. (U I 4,000,000 XXX P2FEV
722470 ZZ 7 |PINE BUFFALO MINES LTD, .. | 06/28/2019. | VARIOUS.........ccoovrrmerierieirneeserinnins | cevereeens 1,061.314 ..106,131 .0 0 0 106,131 XXX P2FEU
88429@ 12 2 |THIRD POLE, INC . [ 06/01/2019. [ UNKNOWN.......corvvrrinriieiiisciiseisssiinniens | aeris 30,000.000 ........00,000 . .0 . 0 0 600,000 XXX P5*A...
8499999. Total - Preferred Stocks - Industrial and MiSCEIANEOUS..........oviiiiiiiiniiiisiiis s sssssssssssssnessnssnssneensnsssesnsnsnsneenes | e 1,117,996 | XXX ] s 12,117,596 | .......13,965,777 | ... 577,500 | .o (U I 0 ] s 577,500 | ...ocoen.nd 0] s 12,117,596 XXX XXX
8999997. Total - Preferred StOCKS - PAIt 4..........c.cvieiieieieiee ettt snienes cntssiessesssssssensesssssssensesssssssessesssssnsessessessssensessessnensensesnnneneens | 2o 12,117,996 | XXX | ... 12,117,596 | ........13,965,777 | ...... 577,500 | ...........0 | ......0 |.....577,500 |.......0 | ... 12,117,596 XXX XXX
8999999. Total - Preferred SHOCKS. ... enissnesssnssnsssnnssensenssssnsssnssnnsensensssesssnssensnnnennnseenens | e 12,117,098 [ XXX ] 12,117,596 | .......13,965,777 | ...... 577,500 | .o | 0 |l B77,500 | 0 | s 12,117,596 XXX XXX
Common Stocks - Industrial and Miscellaneous
00173N 20 9 [AMMC 4 PS = CDO....coevoureiririeriesireeneeisssesesiesisesenssenne .| 06/10/2019. | REDEMPTION.. XXX .1,560 ...(1,560) XXX Ve
00173V 30 0 |AMMC 3 PRE - CDO. .| 06/10/2019. | REDEMPTION.. XXX 9,325 ..(9,325) XXX Vi
001747 AE 4 |AMMC 11 SN..ccoovvvvrvrirrnene .. | 04/30/2019. | Distribution of Funds XXX 0 0 XXX U
00175N  AC 2 |AMMC 15 SN....c.ccccvrvrrrnec .. | 04/30/2019. | Distribution of Funds . XXX 0 0 0 XXX [V
03676B 10 2 |ANTERO MIDSTREAM ORD .. | 04/08/2019. | VE CAPITAL......coovvvrrerirernerirnrrverrens | ceviens 11,000.000 XXX | s 138,773 0 0 0 . 0 0 138,773 XXX [N
28852N 10 9 |ELLINGTON FINANCIAL ORD.......cocorimrrierirrereernrinneinnns .. | 06/01/2019. | Strategas Securities LLC.........ccccovvverere | coves 19,500.000 XXX | s 307,905 | ......... (1,412,123) | ....... (42,373) | oo (V1 I (U (42,373) | oo (1 307,905 XXX Lo
30034T 10 3 |EVERIHOLDINGS ORD .. | 05/21/2019. | Strategas Securities LLC.........ccccoevrers | vereenes 30,000.000 XXX 128,750 (5,408) 0 148,692 XXX [N
389375 10 6 | GRAY TELEVISION ORD.......cocoseerririreiierieeiseesssnineenns .. | 04/10/2019. | Strategas Securities LLC.........ccccovvvrere | coves 10,000.000 XXX . 20,854 0 168,254 XXX Lo
48251W 10 4 |KKR AND CO CL A ORD .. | 06/18/2019. | ISI GROUP INC.......covvririririirirervens | e 6,919.000 XXX ...98,665 | ...........135,820 | ......(37,155) | .oovvieinn0 | o0 [ (37,155) [ ovverenec [V TR 98,665 XXX
50181P 10 0 [LCNB ORD......coouiieiiiiieeireirseitseieeise s essssssisessseees .| 06/28/2019. | B.RILEY & CO., LLC. .13,465.000 XXX ..235,638 31,643 0 235,638 XXX
524901 10 5 |LEGG MASON ORD........... .. | 06/28/2019. | ISI GROUP INC RO I 42,800.000 XXX ] .....1,280,148 | ..........1,091,828 | ......188,320 | .....ccce.0 | o0 [ o 188,320 | ..o [V I 1,280,148 XXX
69290R 10 4 |PDVWIRELESS ORD .. | 06/14/2019. | B.RILEY & CO., LLC.....covoovrrrrirerirnns 11,565.000 XXX ] 371,300 | 432,415 | (61,115) | 0 | 0 [ (61,115) [ ceveurrrne (11 371,300 XXX
76009N 10 0 |RENT-A-CENTER ORD.. .. | 06/28/2019. | FRIEDMAN BILLINGS & RAMSEY....... ,780.000 XXX (659) 0 44,349 29,845 | .........29,845 XXX
829226 10 9 |SINCLAIR BROADCAST GROUP CL A ORD, .. | 05/06/2019. | VARIOUS.........cocomrrrrieireriseineerenns 160,293.000 XXX 21,303,158 | covvveen0 | 0 [ 1,303,158 | ...ccccounc 0 | v 5,525,276 ..1,538,966 | ..... 1,538,966 | ... XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS ORD .. | 04/18/2019. | VARIOUS ,455.000 XXX | 6,276,647 ...1,821,173 ...1,821,173 6,276,647 | .......0 | ... (16,991) | ........ (16,991) | ....... 44,291 XXX
GO750W 20 3 |AXOVANT GENE THERAPIES ORD.. .. | 05/08/2019. | CORPORATE ACTION ..0.625 XXX 5 1 0 L0 | 0 | 5 (1) (1) 0 XXX
G491BT 10 8 |INVESCO ORD . [ 04/12/2019. | CORNERSTONE MACRO... .25,000.000 | .......... XXX [ 534,065 | ...oovornns 418,500 | ...... 115,565 15,565 ..534,065 | ........0 [ (2,319) [ oo (2,319) | oo 7,500 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS............ruuiruiisieieiererasiistins | errieissssesssesssses s sess sttt snssensnns | senes 17,615,665 XXX [ 15,783,896 ..9,880,070 |...3,323,118 | ..o [ cieen0 [ 3,323,118 | .0 | e 15,173,715 2,441,950 | ..... 2,441,950 | ..... 318,734 XXX
9799997. Total - COMMON SHOCKS = PAM 4.t bbbttt | e 17,615,665 XXX | 15,783,896 ..9,880,070 | ....3,323,118 3,323,118 15,173,715 2,441,950 | ..... 2,441,950 | ..... 318,734 XXX
9799999. TOtAl = COMMON SHOCKS. ...ttt etttk o8k 8 eeE £ E ARttt | aenes 17,615,665 XXX [ 15,783,896 | ..........9,880,070 |....3,323,118 L0 [ 3,323,118 | o0 | e 15,173,715 2,441,950 |..... 2,441,950 | ..... 318,734 XXX
9899999. Total - Preferred and COMMON SOCKS. ...ttt srisse | ehsemestes bbb | even 29,733,261 XXX [ 27,901,493 | ........ 23,845,847 |....3,900,618 | ......ccoo.. 0 [ o 0 | 3,900,618 | ..ccccrenn0 | e 27,291,311 2,441,950 |..... 2,441,950 | ..1,085,076 XXX
9999999. Total - Bonds, Preferred and Common Stock ....230,410,093 XXX ....227,959,461 ..216,241,835 |....3,970,395 |....944,504 |....1,575 4,913,324 227,947,982 2,462,111 | ..... 2,462,111 | ..4,373,546 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .
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Statement for June 30, 2019 of the

GREAT AMERICAN INSURANCE COMPANY

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

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule| Type(s) of Date of Rate of Index Premium Premium o 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) B./AC.V. )  Accretion Items Exposure Entity end (b)
Forwards - Hedging Effective
1.31330 CAD /1 USD Canadian Dollar Exposure................... |N/A......... |Currency ....... Fifth Third Bank .. QFROUN1UWUYUQDVIWDS5....... 06/27/2019 | 09/30/2019 | SO | | ....70,000,000 | 1.3133. 0 0 0 ....329,951 ...........329,951 0. 329,951 0 0. 175,000 1.00....nee.
1219999999. Total-Forwards-Hedging Effective. 0 0 0 ....329,951 |XX] ...........329,951 0. 329,951 0 0 ... 175,000 XXX XXX
1 Total-Forwards 0 0 0 ....329,951 |XX] ...........329,951 0. 329,951 0 0 ... 175,000 XXX XXX
1399999999. Total-Hedging Effective. 0 0 0 ....329,951 |XX] ...........329,951 0. 329,951 0 0. 175,000 XXX XXX
1449999999. TOTAL..... 0 .0 0 ...329,951 |XX] ...........329,951 329,951 | .. 0 175,000 XXX XXX
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Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception

Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin ltem Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement for June 30, 2019 of the G REAT AM E RICAN | NSU RAN C E CO M PANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 6 Desig
Fifth Third Bank s QFROUN1UWUYUODVIWDS1........... I Y.. . | N 0 329,951 329,951 | 329,951 329,951 . 175,000 ..175,000
0799999999. Total NAIC 6 Designation, 0 329,951 329,951 | i 329,951 329,951 | i 175,000 | ... ..175,000
0999999999. Gross Totals........cocvvvveieirinririnninnes 0 329,951 329,951 | 329,951 | i 329,951 | .o 175,000 | oo 175,000
1. Offset per SSAP No. 64
2. Net after right Of OffSEE PEF SSAP IND. B4..........cuiu ettt sttt sttt sss e seseiass | fetssesessssseeseeeseseeseesesee8ee 28 eeE o2 8 e e 1284288 eEE e E8 e e e 28 e 8 £E 28 eLE oA e Eses et baetee et et eesensetsesansensenntens | cressessenssnnsessenses 329,951 | oo 0




Statement for June 30, 2019 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11



Statement for June 30, 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
AAMouNt o Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
The Bank of New York Mellon...........c.cccovvveranne New YOrk, NEew YOrK.........ccoceeveerernrireevernnns | eoverenivciennns | veven 0.850 1,080 0 613,359 137426 | .........c. 936,858 | XXX
Bank of AMEriCa..........cccccevvreveveceeierceeeeans Miami, Florida............cccoevmeereereieceeerecas 0 (1] IO 1,218,883 | ........... 1,846,522 | ........... 1,896,156 | XXX
Bank of America . Singapore. 0 1,357 445,323 441,872 442,907 | XXX
BB&T. . Crestview Hills, Kentucky... 0 0 1,973,032 1,970,193 ,970,193 | XXX
DBS Bank Ltd Singapore. 0 0 12,667,615 14,485,792 10,659,489 | XXX
The Bank of GUaM........cccoevveerinicieireinnies Hagatna, Guam 0 31 51,196 51196 | s 51,196 | XXX

Certificate of Deposit .25% 12/27/19 0 0 0 0 0| XXX
The Centreville National Bank..............cc.ocveenee Stevensville, Maryland 0 0 350,720 443210 | oo 588,230 | XXX
First Bank St. Thomas, Virgin Islands...........ccccceveirirrnnnne 0 1,877 507,025 507,025 | ....ccouve. 507,025 | XXX

Certificate of Deposit .70% 12-20-19. 0 0 0 0 0 | XXX
Huntington National Bank..............ccccecoevrinrinnnae Columbus, Ohio. 0 (] IO 4,999,523 | ........... 4,999,523 XXX
JP Morgan Chase..........ccoeeeveereinineeeneineininennns Indianapoalis, Indiana.. 53 0 75,450 ..75,468 XXX
Keybank Albany, New York............ 0 (0[N [ 4,999,936 | ........... 4,999,936 XXX
Laconia Savings Bank.. Whitefield, New Hampshire 0 0 375,633 332,956 XXX
The Northern Trust Company / O'Hare . Schaumburg, lllinois..... 0 0 3,862,213 | ....ccooun 6,254,473 . XXX
PNC Bank. Pittsburgh, Pennsylvania..............ccccveveneenininns 0 (V1 I (37,086,853) | ........ (40,411,556) | ........ (51,974,005) | XXX
Northrim Bank Anchorage, Alaska 0 166 37,020 237,020 | v 37,020 | XXX

Certificate of Deposit .65% 10-22-19. 0 0 0 0 0 | XXX
Oversea-Chinese Banking Corporation SINGAPOTE. ..o | eeeressssissenes | seeenes 2.360 15,755 8,425 | ... 4,179,654 | .......... 4,163,992 | .......... 4,168,172 | XXX
Raymond James Bank...........cccccccvreereeinienennns NEeW YOrk, NEW YOrK........ooeueereureereseneenenens | vevreerereeeeneens | veveens 1.000 1,421 0 790,950 414,946 | ............ 152,902 | XXX
Royal Bank of Canada...........c.ccccovvnivvirniirernns Toronto, Canada............ccvvvevrererrereeeieieieesees | eveenesessnnnns | conveens 1.450 78,285 (0 I 21,850,114 | ......... 23,626,576 | ......... 24,575,985 | XXX
RBC Dexia Investor Services Trust.................... Toronto, Canada...........cceuveuereeereniiciereeeiens | coeveneeieierenenns | cvevens 0.000 0 (] IO 1,467,766 | ........... 1,468,701 | .............. 306,784 | XXX
Sumitomo Mitsui Banking Corporation............... SINGAPOTE......verveirerieirersriernnseersssisssenssenns | vvrensnessennnns | svenenns 1700 [ i 54,421 | oo 23,787 | ......... 14,009,600 | ......... 13,851,058 | ......... 14,018,779 | XXX
US Bank Miami, Florida 0 0 0 0 0 | XXX
Wells Fargo Bank Los Angeles, California. 0
0199999. Total Open Depositories..........c.cccorerene XXX XXX | 151,015
0399999. Total Cash on Deposit..........coeverrveirerenas XXX XXX | 151,015
0499999. Cash in COMPANY'S OffiCe........cureeiriiiiresieieiesiesi ettt ensenaas XXX XXX XXX
0599999. Total Cash XXX XXX | s 151,015

QE12
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Statement for June 30, 2019 of the G REAT AM E RIC

AN INSURANCE COMPANY
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
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY......oooovitiiiirrrinirirene st bhbisisssssses st 06/11/2019....... [ ccocvvvivirns 1.250 | 08/31/2019....... 26,952 113
0199999. U.S. Government Bonds - Issuer Obligations.............ccc..irvivriiiciinicssas 26,952 113
0599999. Total - U.S. GOVEIMMENE BOMAS...........coouiiuiiiiiiiiiiiiiisii et b bbb bbb bbb 26,952 113
All Other Government Bonds - Issuer Obligations
MONETARY AUTHORITY OF SINGAPORE 06/18/2019. 09/13/2019 0 1,891
MONETARY AUTHORITY OF SINGAPORE 06/25/2019. 09/20/2019 [0 I 55
MONETARY AUTHORITY OF SINGAPORE 04/30/2019, 07/26/2019....... 6,389,055 0 20,596
MONETARY AUTHORITY OF SINGAPORE 05/28/2019. 08/23/2019....... ...375,839 0 648
0699999. All Other Government Bonds - Issuer Obligations.......... 10,535,198 0 23,190
1099999. Total - All OthEr GOVEMMENE BONGS............uriirsriissciisscsis e840 1888012020100 0L LS | 10,535,198 0 23,190
Total Bonds
7799999. SUDLOLAIS - ISSUBT ODIIGALIONS..........cvvveeieicris 4224202424242 0 202 H80L4 102110212000 HE0LE AL | 10,562,149 113 23,205
8399999, SUDLOIAIS = BONAS......1crcscsettstse st R s | 10,562,149 113 23,205
Exempt Money Market Mutual Funds as Identified by the SVO
693510 19 9 [PNC Treasury Money Market (A) 06/28/2019....... .1.849 ..48,203,270 (I A 547,443
825252 40 6 [INVESCO TREASURY INSTL 1931....coutummiirriieieessssssmiessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssannes 06/28/2019....... 2.240 0 90,856
31846V 41 9 |FIRST AMER:TRS OBG V 05/02/2019....... 2840 s | e, 1 0 0
31846V 80 7 |FIRST AMER:TRS OBG Y. 05/02/2019....... .1.990 .0 0 0
94975H 29 6 [WELLS FRGO TREASURY PLUS CL | MMF, 03/04/2019....... .2.250 0 0 0
94988A 75 9 |WELLSFARGO:T00%TR MM INS.......ouiiiuieimiiuniiiiiiirestesseis s ss bbb 05/01/2019....... .2.100 0 0 0
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO...............uiiiiiiiii b0 28100 .183,396,169 (O 638,299
All Other Money Market Mutual Funds
60934N 10 4 [FEDERATED GOVT OBL INST ... oo Sinsss s 06/28/2019....... 2.280 ...10,590,528 0 118,468
8699999. Total - All Other Money Market Mutual Funds ...10,590,528 0 . 118,468
8899999. Total-Cash Equivalents e | 204,548,847 KT I— 779,972




Supplement for June 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE
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Supplement for June 30, 2019 of the G REAT AM ERICAN INSU RANCE COM PANY

* 1 6 6 9120194550010 2 =

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

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

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

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

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

© © N o ok N =

N
.

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

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

33.  New York.....

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

38, Oregon.....cccveveerererinreiienns
39.  Pennsylvania........cc.ccceerrnee.
40. Rhode Island..........ccoceniunennnee

47, Virginia.......oceeerereerieieienns
48.  Washington..........cccevevnnee.
49.  West Virginia........coooevrunenas
50.  Wisconsin.........ccoeevereeeeeee W 0 |0 [0 |0 e (010 TR [0 RN 0
51, Wyoming.....oooeeeneeervmeeneeee WY 0 0 0 0 | (0 O [0 (0 O 0
52.  American Samoa.........ccceeeed AS | 0 [0 0 0 (010 TR [0 T 0

55.  US Virgin Islands.........cccooce. VI | o0 [0 0 0 | (0 O [0 (0 O 0

56.  Northern Mariana Islands....MP |...........ccccoeunee. {1 O [0 R {0 O [0 T {0 [0 {0 O 0

58.  Aggregate Other Alien.......... (O I (01 IO (01 I (01 IO (01 I (01 IO (0] I [0 IO 0
59.  TotalS....coiiiriiisei s

58998. Summary of remaining write-ins

for Line 58 from overflow page. | ......ccccovevverncad [0 I (01 IO [0 IO (01 IO [0 IO (01 I [0 IO 0
58999. Totals (Lines 58001 thru 58003
+58998) (Line 58 aboVe)......ce. | cevrerereererrireiienead [ I (O [ I (O] IS [ I (O IS [0 P 0

Q455-4




Supplement for June 30, 2019 of the GREAT AMERICAN INSU RANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for June 30, 2019 of the G REAT AM E RICAN INSU RANCE COM PANY

* 16 6 9120195050010 2 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 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
................ 131,334,251 | ................ 125,364,391 | ..................36,323,113
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged PONICY? .........cururuuierrerrureiiniiieeieiiesiseese sttt essees Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTTIEA OF ESHMATEA? ... oottt ettt £ s8££ 82 E e85 E 42 £ 818282 E 5845842 E e s ettt Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
2.31 AMOUNE QUANAIBA: .....uvveveiiisiie ettt e bbb bbb bbb b a4 a4 s bbb b s b s s s s s b st s b s st s et s bbbt B 0
2.32 Amount estimated uSiNg reasonNable @SSUMPHONS: .........cuiiieuieireeeireei et ee ettt st s s eE bR Rttt nnsenns B 0
2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP Packaged POIICIES: ........wurerurrrrerrusresnereeeessisessssessisessssssssssssessesssssessesssssssssessessesssssssssessssssssessessessnssnes B 0

Q505
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