The Securities and Exchange Commission has not necessarily reviewed the information in this filing and has not determined if it is accurate and complete.
The reader should not assume that the information is accurate and complete.

OMB APPROVAL
UNITED STATES SECURITIES AND EXCHANGE COMMISSION OMB Number: 522"
Washington, D.C. 20549 0006
FORM 13F ) Oct 31,
Expires: 2018
FORM 13F COVER PAGE Estimated average burden
hours per 238
response: ’

Report for the Calendar Year or Quarter Ended: 06-30-2018
Check here if Amendment Amendment Number:
This Amendment (Check only one.): is a restatement.

adds new holdings entries.
Institutional Investment Manager Filing this Report:

Name: AMERICAN FINANCIAL GROUP INC
Address: GREAT AMERICAN INSURANCE GROUP
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The institutional investment manager filing this report and the person by whom it is signed hereby represent that the person signing the report is authorized
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Person Signing this Report on Behalf of Reporting Manager:

Name: Brian S. Hertzman

Title: Vice President and Controller

Phone: 513-579-2153

Signature, Place, and Date of Signing:

/s/ Brian S. Hertzman Cincinnati, OH 08-10-2018
[Signature] [City, State] [Date]

Report Type (Check only one.):
X 13F HOLDINGS REPORT. (Check here if all holdings of this reporting manager are reported in this report.)
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Form 13F Summary Page
Report Summary:

Number of Other Included Managers: 3

Form 13F Information Table Entry Total: 220

Form 13F Information Table Value Total: 1,043,743
(thousands)

List of Other Included Managers:

Provide a numbered list of the name(s) and Form 13F file number(s) of all institutional investment managers with respect to which this report is filed, other
than the manager filing this report.

[If there are no entries in this list, state “NONE” and omit the column headings and list entries.]
Form 13F File

No. Number Name
28-498 Great American Insurance Company
28-1258 Great American Life Insurance Company

3 28-17123 Great American Holding, Inc



The Securities and Exchange Commission has not necessarily reviewed the information in this filing and has not determined if it is accurate and complete.
The reader should not assume that the information is accurate and complete.
OMB APPROVAL
UNITED STATES SECURITIES AND EXCHANGE COMMISSION OMB Number: 5232
Washington, D.C. 20549 0006
FORM 13F Exbires: Oct 31,
xpires: 2018
FORM 13F INFORMATION TABLE Estimated average burden
hours per 238
response:
COLUMN 1 COLUMN2 COLUMN 3 EOLUMN COLUMN 5 COLUMN 6 gOLUMN COLUMN 8
VALUE SHRSOR SH/ PUT/ INVESTMENT OTHER VOTING AUTHORITY
NAME OF ISSUER E?AL;:SOF CUSIP (x$1000) PRN AMT PRN CALL DISCRETION MANAGER SOLE SHARED NONE
DEUTSCHE BANK NAMEN D18190898 703 66,168 SH DFND 1 66,168 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 395 37,200 SH DFND 2 37,200 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 655 61,631 SH DFND 3 61,631 0 0
AG AKT
ALLERGAN PLC SHS G0177J108 834 5,000 SH DFND 2 5,000 0 0
ALLERGAN PLC SHS G0177J108 834 5,000 SH DFND 3 5,000
f;(ISVANT SCIENCES CcoM G0750W104 195 86,197 SH DFND 1 86,197 0 0
ENDO INTL PLC SHS G30401106 1,845 195,690 SH DFEND 1 195,690 O
ENDO INTL PLC SHS G30401106 297 31,500 SH DFND 3 31,500 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 2,405 128,900 SH DFND 1 128,900 0 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 887 47,550 SH DFND 3 47,550 0 0
MEDTRONIC PLC SHS G5960L103 7,277 85,000 SH DFND 1 85,000 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 1,394 25,000 SH DFND 1 25,000 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 1,394 25,000 SH DEND 2 25,000 0 0
LIBERTY LATIN
AMERICA 1LTD COMCLC GY9001E128 2,423 125,000 SH DFND 1 125,000 O 0
LIBERTY LATIN
AMERICA LTD COMCLC GY9001E128 2,423 125,000 SH DFND 2 125,000 O 0
CHUBB LIMITED COM H1467J104 13,430 105,734  SH SOLE 105,734 0 0
MYLANNYV SHS EURO  N59465109 1,807 50,000 SH DFND 1 50,000 0 0
MYLANNV SHS EURO  N59465109 3,614 100,000 SH DFND 2 100,000 O 0
MYLANNV SHS EURO  N59465109 1,807 50,000 SH DEND 3 50,000 0 0
AGNC INVT CORP CcoOM 00123Q104 2,943 158,300 SH DFND 1 158,300 O 0
AGNC INVT CORP CcoM 00123Q104 6,407 344,666  SH DFND 2 344,666 0 0
AGNC INVT CORP COM 00123Q104 3,752 201,834 SH DEND 3 201,834 0 0
ALLY FINL INC CcoOM 02005N100 460 17,500 SH DFND 1 17,500 0 0
ALLY FINL INC CcoM 02005N100 10,377 395,000 SH DFND 2 395,000 0 0
ﬁ\ll\éNALY CAP MGMT CcoM 035710409 702 68,260 SH DFND 2 68,260 0 0
ANWORTH
MORTGAGE ASSET COM 037347101 3,316 667,250 SH DFND 1 667,250 0 0
CP
ANWORTH
MORTGAGE ASSET COM 037347101 1,846 371,450 SH DFND 2 371,450 0 0
CP
ANWORTH
MORTGAGE ASSET COM 037347101 1,885 379,250 SH DFND 3 379,250 0 0
CP
APOLLO COML CoOM 03762U105 2,649 144,912 SH DFND 1 144912 0 0

REAL EST FIN INC
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CYS INVTS INC
CYS INVTS INC

CAPITOL FED FINL
INC

CARLYLE GROUP L
P
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CISCO SYS INC
CISCO SYS INC
CITIGROUP INC
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041356205

041356205

055622104

06738E204
06738E204

084423102

09062X103
09062X103

092530108

09253U108

09257WAC4
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3,566

644

20,158
22,398
2,240

3,837

3,837

8,257

6,217
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16,943
841
3,796
5,693
20,331

195,071

35,243

108,900
121,000
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COLONY CAP INC
COLONY CAP INC
NEW

COLONY CAP INC
NEW

COLONY CAP INC
NEW

COMCAST CORP
NEW

CONOCOPHILLIPS
DELL

TECHNOLOGIES INC

DELL

TECHNOLOGIES INC

DELL

TECHNOLOGIES INC

DELTA AIR LINES
INC DEL

DELTA AIR LINES
INC DEL

DISH NETWORK
CORP

DISH NETWORK
CORP

ELLINGTON
FINANCIAL LLC

ELLINGTON
FINANCIAL LLC

ENBRIDGE ENERGY
PARTNERS L P

ENBRIDGE ENERGY
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ENERGY TRANSFER
PARTNERS LP
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CORP
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CORP

FLEXION
THERAPEUTICS INC

FLEXION
THERAPEUTICS INC

FRANKLIN RES INC
FRANKLIN RES INC
FRANKLIN RES INC

FULL HOUSE
RESORTS INC

FULL HOUSE
RESORTS INC

GENERAL MTRS CO
GENERAL MTRS CO

GILEAD SCIENCES
INC

GILEAD SCIENCES
INC

GILEAD SCIENCES
INC

5.000% 4/1

NOTE
3.875% 1/1

CL A COM

CL A COM

CL A COM
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COMCLV
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COMCL V

COM NEW

COM NEW
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COM
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COM
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CoOM
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19624RAB2 9,495

19626G108 17,599

19626G108 4,661

19626G108 1,024

20030N101 6,792
20825C104 487

24703L103 3,511

24703L103 3,464

24703L103 566

247361702 2,021

247361702 1,746

25470M109 1,008

25470M109 1,008

288522303 8,745

288522303 20,563

29250R106 492

29250R106 55

29278N103 647

29278N103 21,145

29278N103 1,151

293639100 4,801

293639100 4,801

33938J106 4,106

33938J106 4,106

354613101 2,037
354613101 3,553
354613101 1,782

359678109 118

359678109 105

37045V100 30,637
37045V100 12,309

375558103 5,465

375558103 2,226

375558103 810

10,000,000 PRN
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6,687
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10,000,000 0
2,820,430 0
746,906 0
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7,000 0
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GRANITE PT MTG TR COM
INC

GRANITE PT MTG TR

INC CoM
GRANITE PT MTG TR
INC CcoM

GREAT AJAX CORP COM
GREAT AJAX CORP COM

HC2 HLDGS INC COM
HOWARD BANCORP

INC cOM
HOWARD BANCORP

INC CoOM
INFINITY

PHARMACEUTICALS COM
INC

INSTEEL

INDUSTRIES INC ~ COM
INSTEEL

INDUSTRIES INC ~ COM
INVESCO

MORTGAGE COM
CAPITAL INC

INVESCO

MORTGAGE coM
CAPITAL INC

INVESCO

MORTGAGE COM
CAPITAL INC

INVITATION HOMES

e COM
INVITATION HOMES

Ne COM
JEFFERIES FINL

GROUP INC COM
JEFFERIES FINL

GROUP INC COM

KKR & COLPDEL  COM UNITS
KKR & COLPDEL  COM UNITS
KKR & COLPDEL COM UNITS

KAYNE ANDERSON

MLP INVT CO COM
KAYNE ANDERSON

MLP INVT CO cOM
KELLOGG CO CoOM
LCNB CORP COM
LCNB CORP CoM

LEGG MASON INC COM
LEGG MASON INC COM
LEGG MASON INC CoOM

MFA FINL INC CoOM
MFA FINL INC COM
MACYS INC CoOM

MEDLEY CAP CORP COM
MEDLEY CAP CORP COM
MEDLEY CAP CORP COM
MEDLEY MGMT INC CL A COM
MEDLEY MGMT INC CL A COM

METLIFE INC COM
METLIFE INC COM
MOLSON COORS CLB
BREWING CO

MOLSON COORS CLB
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BREWING CO

NII HLDGS INC
NII HLDGS INC
NRG ENERGY INC
NRG ENERGY INC

NEW YORK CMNTY

BANCORP INC

NEW YORK MTG TR

INC

NEW YORK MTG TR

INC

NEXSTAR MEDIA
GROUP INC

NEXSTAR MEDIA
GROUP INC

NEXSTAR MEDIA
GROUP INC

NORTHSTAR
REALTY EUROPE
CORP

NORTHSTAR
REALTY EUROPE
CORP

OAKTREE CAP
GROUP LLC

OAKTREE CAP
GROUP LLC

OAKTREE CAP
GROUP LLC

OMEROS CORP
OMEROS CORP

ORGANOVO HLDGS

INC

ORGANOVO HLDGS

INC

PDVWIRELESS INC
PDVWIRELESS INC
PJT PARTNERS INC
PJT PARTNERS INC

PEAK RESORTS INC
PEAK RESORTS INC

PENNYMAC CORP

POTBELLY CORP
POTBELLY CORP
POTBELLY CORP

PROSPECT CAPITAL

CORPORATION

PROSPECT CAPITAL

CORPORATION

PROSPECT CAPITAL

CORPORATION

PROSPECT CAPITAL

CORPORATION

PRUDENTIAL FINL
INC

PRUDENTIAL FINL
INC

REVOLUTION
LIGHTING
TECHNOLO

REVOLUTION
LIGHTING
TECHNOLO

COM PAR
COM PAR
COM NEW
COM NEW
CoOM
NOTE
6.250% 1/1
NOTE
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CLA
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UNITCL A

UNIT CL A
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CoOM
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COM
COM
COMCL A
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CoOM
CoOM

NOTE
5.375% 5/0
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COM
COM

NOTE
5.875% 1/1

NOTE
5.875% 1/1

NOTE
4.750% 4/1

NOTE
4.750% 4/1
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COM NEW
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629377508
629377508

649445103

649604AD7

649604AD7
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65336K103
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66706L101
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674001201

674001201

674001201
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69290R104
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70469L100
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70932AAB9
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74348TAMA4

74348TAM4

74348TAQ5

74348TAQ5

744320102

744320102
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76155G206
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1,016
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16,825
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59
5,603
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ROYAL DUTCH
SHELL PLC

ROYAL DUTCH
SHELL PLC

ROYAL DUTCH
SHELL PLC

SELECT ENERGY
SVCS INC

SELECT ENERGY
SVCS INC

SHIRE PLC

SHIRE PLC

SINCLAIR

BROADCAST GROUP

INC
SINCLAIR

BROADCAST GROUP

INC
SINCLAIR

BROADCAST GROUP

INC

STARWOOD PPTY TR

INC

STARWOOD PPTY TR

INC
SUTHERLAND

ASSET MGMT CORP

M
SUTHERLAND

ASSET MGMT CORP

M
SUTHERLAND

ASSET MGMT CORP

M

TPG SPECIALTY
LENDING INC

TPG SPECIALTY
LENDING INC

TAPESTRY INC
TAPESTRY INC
TEVA

PHARMACEUTICAL

INDS LTD
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