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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGAS ettt nnnenns | eeneea 10,464,179,080 | ...vovvrervererrieerrirerieens | e 10,464,179,080 | ........ 10,147,752,324
2. Stocks:
2.1 PrEferrea SIOCKS. ..ottt snans | evsesessnsaeseesnnas 15,146 | .o | veeesieeisieienns 15,146 | oo, 15,146
2.2 COMMON SOCKS.....uceueerrererrereiresessissssssssse st sssssesssssssssesssssssssessasssssessasssnssessessnssnssesses | sesssssessons 221,449,287 | ..o 3,249,949 | ........... 218,199,338 | ... 213,524,994
3. Mortgage loans on real estate:
B0 FIISEENS ettt | eeteeeennens 347,978,387 | ..eeveeveeeereerereeereinee | e 347,978,387 | .....c..... 277,950,347
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)....vvvorereevessesseeseeeseseseess st ess sttt snnsensns | eesneesssseens 83,829,454 | .....ccoovvvienn 992,904 | ....ccoovovnve 82,836,550 | ...cooonennn. 82,798,822
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....49,480,455), cash equivalents (§.......... 0)
and short-term iNVestments ($.....272,614,436).......c...ourrrurrrrerreeeeneeessneessssessssssessssssessssnees | sessnsessenns 322,094,891 | ...oovoreeerieeeiseeieeees | e 322,094,891 | ............ 143,567,049
6. Contract loans (including $.......... 0 PrEMIUM NOLES).....covvereerrrrerieieisiessie s ssesssessessssessesens | ervessssenas 150,502,209 |...ovovoerererererereesienens | cvreiveiinins 150,502,209 | ............. 155,403,681
T DEIVALIVES.....coooeeecerecieceieteesi ittt sensnnte | eeeeaenens 105,955,456 | .....ovvercerrerirnererieeninees | cverieeinens 105,955,456 | .......occc.... 87,797,370
8. Other iNVEStEd @SSEIS.........c..ovuuiiiiiiiiiririrr sttt estaenns | sersensiness 61,730,582 | ... | e 61,730,582 | ...ccovvveneee 55,770,074
9. ReCeivables fOr SECUMLIES..........c.vcuiiiiiiii st nees | sbeessisssenenens 9,751,361 | oo | v 9,751,361 | v 9,318,927
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)........cuvrvirerennerencrneeeieeeeessnesies | oveeenne 11,767,485,853 | ....ooovvvvvnnc 4,242,853 | ... 11,763,242,999 | ........ 11,173,898,734
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiriiniiniisissess s | ervinienees 120,036,128 |.....oovvrirrireireiieirens | v 120,036,128 | ............. 118,771,064
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection............ccceevvevries | vevverrerrieiienns 519,330 | voorvevirreiieiienns VLY A I 511,583 | oo 483,352
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........c.ccceverereeiniieens | voverereienenens 9,563,166 | ..ooverrerrenn 221,068 | ..cocvvvrnnn 9,342,098 | ............... 13,894,616
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
161.  Amounts recoverable from FEINSUTENS............cccvuiiieiiiis s
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 Net deferred taX @SSEL........ouvirreereieriresie st essssenes | cessenessnsnens 66,900,077 | ..ooovvvvenee 21,082,683 | ..o 45,817,394 | ....cccoveeuv 46,425,636
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipment and SOftWArE..............c.cccvvveveevevrireeeiceee e eeseeseeseesseees | evesrssssenes 3,211,258 | .o | e 3,211,258 | ..o 4,012,488
21.  Furniture and equipment, including health care delivery assets ($.......... 1) ST STNE EOTTR 67,334 | oo 67,334 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates..............cccocveerereerieieiccreeeceeeece e | evereeiseienens 2,284,802 | ... | e 2,244,802 | ...
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25.  Aggregate write-ins for other than iNVESted aSSEtS..........cccevivevirrireveieeeee e | esresieiens 113,172,526 | .....cocnann 4,346,087 | ............. 108,826,439 | ............. 107,591,631
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........ccuverrricrimermereiesrisssesiesssesssesssssessssesssesssnens | seseees 12,087,021,324 | ... 29,967,773 | ........ 12,057,053,552 | ........ 11,470,510,707
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 AN 27).....couuurvererrrireiririrrisiessiessssessiesesssessssessessessssssssesessssssesssessssesssssssssns | soeeees 12,087,021,324 | ... 29,967,773 | ........ 12,057,053,552 | ........ 11,470,510,707
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0
2501. Company-0Wned life INSUFANCE..............ccceuireiicreiicreiee et sas e snsesesns | srebessnseans 108,010,787
2502. Inventory and prepaid assets on real estate holdings............ccoeeieeiieiieceieeeee e | e 2,494 557
2503. ACCOUNES FECEIVADIE. ........couveiiiiiirr s | oesiesienins 1,851,530
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoccevieveiveeveeeceiiiees | vveveiiereienenns 815,653 | .o {1 O 815,653 | cvvvrveeenn 582,141
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......overerrrnrisreressnissessesssesssssesessnesnens | cesessessnnes 113,172,526 | ..o 4,346,087 | ..ccooeen 108,826,439 | ... 107,591,631
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

31,
32.

34,
35.
36.

37.
38.
39.

Agaregate reserve for life contracts $.....10,253,462,186 less §.......... 0
included in Line 6.3 (including $
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

41
42  Accident and health

Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... L0 To (o0 ) OSSR
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance

less §......... 0 discount; including $.....70,829 accident and health PremiUmS................coevvurvvrrieeeiresieessese s essssenes
Contract liabilities not included elsewhere:

9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including §..........
9.3  Other amounts payable on reinsurance, including $.....
9.4 Interest MAINENANCE RESEIVE..........c.vuveiiieeteieteteee ettt bbbt et saenas
Commissions to agents due or accrued - life and annuity contracts $.....3,819,714, accident and health $.....397,480

and deposit-type contract funds §.......... 0ttt bR bbb bbbttt n
Commissions and expense allowances payable on reinsurance assumed
GENEral EXPENSES QUE OF ACCTUBT. .......vuuveureririeeereiseesseeesseessstse sttt es e es st £ E bR bbbt br e
Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinsured allowances)

Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)
Net deferred tax liability
Unearned investment income
Amounts withheld or retained by company as agent OF trUSEE............cvereiiieieeesse s
Amounts held for agents' account, including $.....1,703,087 agents' credit DalanCes............c..coo.uevueeeeceeciecieeiee e
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... [
Dividends to stockholders declared and unpaid

Miscellaneous liabilities:

24,01 ASSEE VAIUBHION TESEIVE. .....cuveieieiieireicitie ettt bbb s bbb s bbb
24,02 Reinsurance in UNAUthOZEA COMPANMIES............cveireiiuiiereieiiiesie et b e b st bbbt snsen
24.03 Funds held under reinsurance treaties with unauthorized reinsurers

24,04 Payable to parent, subsidiaries and affiliates
24,05 Drafts OUESTANGING......c.evriviiieiseicieieie ettt sttt en
24,06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES.....vuiviieiriisieise ettt s s s s8R Rt
24.09 Payable fOr SECUMEIES. ........cceveviveiiieie ittt ettt bbbt b bbb s b bbb s b bbb b st bbb st et s b bnee
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0TS
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)...
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds
Surplus notes
Gross paid in and CONHDULE SUMDIUS..........uvuureriiererriseisecissieis ettt sttt s st s st st
Aggregate Write-ins for SPECIal SUMPIUS fUNDS...........ccvivieeieictces ettt s st es s senanes
UNASSIGNEA fUNAS (SUIMDIUS).....cvueveveierieeeieeiies ettt et s sttt b ettt et e b s bbb s s st es s b s e et bt n st anen
Less treasury stock, at cost:

36.1 .. 0.000 shares common (value included in Line 29 §......... 1) OO
36.2 .. 0.000 shares preferred (value included in Ling 30 $..........0).cecereeeeereeeieeeeeeeeseeseiniens
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............cccocvvereeeiereerinnnnns
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

51,887,449
.......................... 1,142,238

4,231,278
........................ 33,739,844

............................. 343,520
.......................... 1,703,087
29,070,645 | ..

6,330,932

47,997,147
1,039,382

............................. 389,847

1837548
........................ 30179672

183410
........ 4037206
13.064.166

5,919,947

.11,040,062,958 | ..

...10,479,654,780

................. 11,040,052,958

2,512,500 |..

....2,512,500

................... 1,014,488,094

....988,343,427

................... 1,017,000,594

990,855,927

................. 12,057,053,552

11,470,510,707

2501.
2502.
2503.
2598.
2599.

Accounts payable
Unclaimed property.

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).......

4,274,769
1,645,178

5,919,947

3101.
3102.
3103.
3198.
3199.

SSAP 10R election 10. e.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above).......

..20,439,147

..20,439,147

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LN 34 @DOVE).....c.ovuereiruririeiiiieiisci s eees
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

i S o

10.
. Matured endowments (excluding guaranteed annual pure endowments)
12.
13.

15.
16.
. Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts

18.
19.
20.
21.
22.
23.

25.
26.

28.
29.
30.
31.
32.
33.

34.

35.

36.

39.

41.
42.

44,
45,

47.
48.
. Cumulative effect of changes in accounting principles
50.

51.

52.
53.
54.
55.

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health CONtracts.............ccceeuverieieieiesiee e | e 599,823,944 | ............ 299,462,068 | ......... 1,941,970,648
Considerations for supplementary contracts With life CONNGENCIES...........cvieiiiiiiiieiei s | crsssessessssstes s ssssesess | sessessssessesessssessesssnss | seessssassessessssessessesassenss
N INVESIMENT INCOME......eeceiei bbb bbb bbbttt | sebeniennas 178,421,570 | ............ 155,055,188 | ............ 672,782,461

Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded
Reserve adjustments on reinsurance ceded

Miscellaneous Income:
8.1

Death benefits

Annuity benefits

Disability benefits and benefits under accident and health contracts
. Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts

Group conversions

Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
Totals (Lines 1 t0 8.3).....

TOtAlS (LINES 1010 19)....uieiiecicteees ettt ettt sttt ettt e ettt n et tanes

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance asSUME............cvcueveveeerrrererinseresseesseessesesenns

General iNSUranCe BXPENSES...........ceveereevrerveessesessssesessssessesessenes
. Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate write-ins for deductions.............cccovrerrrirrisrenrinns
Totals (Lines 20 to 27)....
Net gain from operations before dividends to policyholders and federal income taxes (

Dividends t0 POICYNOIAETS.........ccuevriiiiiicii et

Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30
Federal and foreign income taxes incurred (excluding tax on capital gains)

Net gain from operations

capital gains or (losses) (Line 31 minus Line 32)

after dividends to policyholders and federal income taxes and before realized

Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(1,599,560) (excluding taxes of $.....2,370,251 transferred t0 the IMR)..........cc..covuerveerverreeeeeeeeeeseeese s eessseenees

Net income (Line 33 plus Line 34)

Capital and surplus, December 31, prior year.
. Netincome (Line 35)......
38.

CAPITAL AND SURPLUS ACCOUNT

)

Change in net unrealized capital gains (losses) less capital gains tax of $.....1,747,215..........ccccoueveerveerierreeriserissrissrsssnns

Change in net unrealized foreign exchange capital gain (loss)
. Change in net deferred income tax
Change in nonadmitted assets
Change in liability for reinsurance in unauthorized companies
. Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in asset valuation reserve
Change in treasury stock.
. Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate Accounts Statement

Change in surplus notes

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend
50.3 Transferred to surplus

Surplus adjustment:
51.1 Paidin

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders
Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (Lines 36 + 54)

................ 2,397,973
.................... (51,961)

841,722 |...

................ 4,444,531
.................. (250,858)

.(148,895)| ...

1,005,825

.............. 11,997,333
.................. (205,390)

..786,432,135 | ..

................ 7,491,745

57,266,755 | ..

................ 2,696,799

56,661,913 | ...

194,299,717
.............. 10,145,479

............ 692,168,628

>
=2
=)
-
=~
=

....37,960,534 | ..

1,847,284 | .
...(686,132)] ...

..(389,024) ...
11,541,987 | ...

(821,797)]...

0]..

..... 124,266,945
....(1,921,478)

................ 0 [SUOPROPOOOON |
..743,236,163 .421,388,949 | .........2,440,129,149
...43,195,972 43,551,589 | ........... 204,265,127
..43,195,972 | .. 43,551,589 | ... .204,265,127
.............. 19,231,744 | ..............15,460,182 | ..............50,652,492
.............. 23,964,228 | .............28,091,407 | ...........153,712,635
............... (7,405,307) | ...............(6,112,379) | ................7,501,486

....16,568,920 | .. ...21,979,032 | ... 161,214121
............ 990,855,927 | ............874,636,357 |...........874,636,357

...16,558,920 | .. 21,979,032 | ... 161,214121
.............. 14,795,632 |......ccooeevn.(T4,241) ..............23,987 576

(557,371)

................ 3,894,296

(889,442)

................... 686,939

2,511,352)|...

....(4,812,783)

. ...(3,128,854)
............. (10,000,000)
................ 1,941,978

....26,144,667 | ..

....13,532,666 | ...

116,219,570

......... 1,017,000,594

............ 888,169,023

............ 990,855,927

08.301.
08.302.
08.303.
08.398.
08.399.

Interest on company-owned life INSUTANCE. ..........covuiueiriiiirieie et
Reinsurance experience refund.................
Contractual rider fee iNCOME..........cvurevreeneniirersrnineireiene
Summary of remaining write-ins for Line 8.3 from overflow page.
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

................ 1,001,296

.1,675,368 | ..

................ 1,065,438

..3,219,245 | ...
..856,249 | ...

2701.
2702.
2703.
2798.
2799.

Totals (Lines 2701

Summary of remaining write-ins for Line 27 from overflow page..

thru 2703 plus 2798) (Line 27 above).........

5301.
5302.
5303.
5398.
5399.

Correction of error

Totals (Lines 5301

SSAP 10R election 10. e. - non-admitted deferred tax asset
Employee and agent stock option contribution......................
- annuity reserve annuitization rate.........
Summary of remaining write-ins for Line 53 from overflow page..

thru 5303 plus 5398) (Line 53 above)
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected et Of FEINSUTANCE. ............cvvirrirricireriereiesreseessse s ssess s esssssessssessessssesssssssssnnns | soessssesens 604,839,875 | ............ 304,502,256 | .......... 1,955,523,538
2. NEtINVESIMENT INCOME. .....uuireereriiteeesee s eest s ees sttt nnnns | cesnsssenns 176,343,717 | oo 150,660,946 | ............ 661,497,897
3. MISCEllANEOUS INCOME.........oourrereeirmeriresserisesssesseess st enssnenes | ennensnessseens 1,416,618 | .oovvvveeeee. 1,430,938 | ....occvveeeeee. 5,702,954
4. Total (Lines 1 through 3).. 782,600,210 | ............456,594,140 | ..........2,622,724,389
5. Benefit and 0SS related PAYMENLS...........c.cviuieeieiiciees ettt sttt sssasnns | essesenssnenn 201,958,212 | ...ouee.e. 202,666,713 | ............. 795,055,008
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.ccueviecieviieeieeeee e | evesreieseens 50,449,331 | ccevernee. 31,842,661 | ............. 168,656,135
8. Dividends paid t0 POCYNOIAETS..........cuiveieiciiisieccse bbbt snsessessssnsns | sressessssessessessstessessesensens | stessessssessessessessssensesnsans | sressessessssessessesnssssansesnes
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES).......cccevevervreererrriisies | eeveereierenns 10,604,000 {.............. (39,617,000)] ..oocvvvveenes 2,535,642
10 Total (LINES 5 HMOUGN 9)...ccvvvuuevermeririeesiesisieesisessiseeess s ssss st sssss bbb sss st ssssssnns | cevsssessens 263,011,543 | oo 194,892,374 | ............. 966,246,785
11.  Net cash from operations (Line 4 miNUS LiNE 10).........ccceveiiiiireieieiisie et sesse e ssssssessesss | evsesissesns 519,588,667 |............. 261,701,765 | .......... 1,656,477,604
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. . eveevrveisceeseent sttt | ereneieens 358,974,885 | ............. 459,347,234 | .......... 1,359,212,987
12.2  Stocks............ 1,116,477 ..492,149 | ...............15,749,986
12,3 MOTGAGE J0ANS.......ouciiececictcteee ettt sttt s bbb s ettt s b n s ssssee s st ntes s sentenes | sersessessesaneand 4,189,933 551,152 37,369,669
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  Other iNVESIE @SSELS........vvvuerirreeriiererieri it ssstenns | sesesssnestenenns 161,475 [ oo 418,530 [ .covrvvrer 31,036,754
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........ccoiririrrenrenereeees | et | st sseess | coreeeessessstsesessestseesessees
12.7  MISCEIIANEOUS PrOCEEAS.........cvvievecvreie et ssetes et b s s s s st s s bes s s s ssssessesesessessessssessesssssnssssessesss |nsissessesssnsessssssssnssnsasss | eessesanssssessnsnsnsessssansanes | onsessessnssnsessesnsnsassasanes
12.8 Total investment proceeds (LINES 12.1 10 12.7)......ciuiieiiiereieice ettt be s b | ereseesinaans 364,442,770 | ... 460,809,065 |.......... 1,443,369,396
13.  Cost of investments acquired (long-term only):
13 BOMAS..vetueeeessceeseees st es bRk nnnten | reeneraeend 665,701,508 | ......c.cc... 718,657,187 | .......... 2,871,935,891
13,2 SHOCKS. . rvvvueveseeesaieseeeteees e eesseess e ees et s st nnstan | Sreenseessseestsnnsssnnssnnntes | nessrseestsensernes 819,104 | oo 7,681,889
13,3 MOMGAGE I0BNS.......ooueieereietreeeise s sttt | seesisesneens 73,237,520 | ..ovvverrnees 31,023,873 | ..covvvvennne 153,646,667
13.4 Real estate................. 1,257,168 | ... 1,014,666 .6,306,961
13.5  Other iNVESIEA @SSELS........cvuurrirreiiciieiiesi ittt s st sssntnns | cesneseenssnn 2,982,658 | ....ovvvviianes 3,508,471 | oo 7,758,288
13.6  MisSCEllANEOUS APPNICAtIONS.........cuvevervctceeieteteee ettt sttt s s s s ss s sntens | enssssssssanes (48,087,505)].............. (25,031,528)] ...cvvvnvne 53,215,858
13.7 Total investments acquired (LINES 13.110 13.8).....ccieiicirieiieieie ettt ssssessssssessessesssessenes | sesssssassan 695,091,349 |............. 729,991,773 |.......... 3,100,545,554
14.  Netincrease (decrease) in contract [0ans and PrEMIUM NOES.........vuverererienrerrieieneere et esesssseseeessessssssessessssssessenes | sesessessnssnens (4,901,472) .ceovveenne (3,642,984)] .............. (12,716,284)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14)........ouverrrerreeceieesieseeesssessssesssesssessssesesssssesss | coevessnnens (325,747,107 ............ (265,539,724)|.......... (1,644,459,874)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........cceveicreeerieieises ettt ssses s sessessssssssnans | ervessessesissessessssssssssseses | cessesisssssessssssessessssnssnes | evsessessssssessessssessessssenes
16.3 BOITOWEA FUNGAS........oocveuiriiiriiicri ittt sinentnes | stisnesssessnessnessnessnessessnes | eestnsssessnenssssnesnessnees | sevsnessnessnessneseseneestensns
16.4 Net deposits on deposit-type contracts and other insurance abilities. ............ccvvvevevcveeeieecieseeeseeseeeevesenees | creevereinns (39,255,713)| ..oovvcveva (42,809,031)| ............ (161,584,480)
16.5 Dividends t0 SLOCKNOIAETS............cviviieiiiiciiei ettt bbbt st sestensens | sessssessesiesessessesssessssseses | sevessnssssessessnsessesssssssenss | cressesinsenaas 10,000,000
16.6 Other cash provided (applied) ...23,941,995 |.... .45,168,574 | .... ...56,398,904
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......c.... | ccocvcveeec. (15,313,718) ..o 2,359,543 |............ (115,185,576)
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)......ccccocvvnrenenee | corvereeneens 178,527,842 | ...coovveenee. (1,478,415) ............ (103,167,845)
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YEAT.....vvtvervetueeiessecesseessssses st sss s st s bbbttt | reenisaeens 143,567,049 | ............. 246,734,895 | ............. 246,734,895
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c..veeererrrerereereeeeiecerseeerseeeeeeee e seeessseetsseesesessseesssnesssesssssessssessssssesnnes | eessneeesees 322,094,891 | ............. 245,256,480 | ............. 143,567,049
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired from liquidation and bankruptcy distribUtONS.............ccccuiveecieieeisceeeeesseee s | ceveriesieieias 427,526 | oo | cveieineienenens 208,371
20.0002  CaPItaliZEA INEEIES.........urveeereeereirerieiieeeris it ss sttt ns st | nenssesneesssiaees 160,803 | ..oovvcvvvrrreernene 96,082 | ..oovvrrvrrnrrenns 546,812
20.0003  EXCRANGES......cviiieriieiciesiee ettt sttt st st nte s ssnsensenenns | srensensessessnssnsensessnsenenies | serseenenees 1 20298,2DT | veveiisiiins 52,453,329
20.0004  OfNEr. .. rieerersrie ettt sttt | ersssnssnnnr e snnsssnsnnees | sesrssssnnsnennnsrensOy 1 28 | erssrersssesssseesseens 6,128
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIAL ... veorerveveresiseis ettt sttt s s sents | Sessessesssssnssassnssnssentensanssessanssns | sestssssnssessnssnssassasssnssessanssnssessans | nessessassssssessasssnssnssessanssnssensnsnnes
2. Ordinary life INSUFANCE.........ccueuriererercrirerieseie ittt | esssesssssenssesseenees 13,148,762 | .o 14,321,633 | coovooecrienens 61,060,065
3. Ordinary individual @NNUIES...........cveevererrirriireirrieiie et ssessss s esssssssssssnnss | soesssssssssssessessnsens 587,053,017 | oo 281,765,213 | ..o 1,875,948,041
4, Credit life (Group and iNAIVIAUAI..........cccvurireireiiireiesieseie s sssesseses | sessessssessessssssssssessessssessessessssasses | sesessessessssessessessessssessessessssessesins | assessessssessessessssessessesassessassesnsns
5. GrOUP lifE INSUIANCE. ... ceueeeeererreeircesee ettt sttt ess s essensssssessensnes | sesessessesssssessnssssssnssnnes (23,419) | cvvveeeerrereeeeseireeeeens (6,898) | weuverererereeieirererrieenas (18,354)
8. GrOUD @NMNUIIES. ....veoorveseeerriseiiesisesise sttt | foensssenessenssnenesseseos 6,338,979 | oo 7,410,037 | oo 26,951,352
7o ABH = IOUD ettt | ettt 42,923 | oo 134,009 | oo 154,133
8. A&H - credit (Group and iNIVIAUA)............ccciiireiriieiricteeee ettt ebens | evesssssbesssesessssesesssesessesessssssesss | stessesessssesesssesessssesesssesessesesssns | sietesssssessssesessssesesssesesansesesansens
0. ABH = OlNBI ..ot | sttt 7,312,330 | oo 13,676,827 | oo 31,050,363
10.  Aggregate of all Other iNES Of DUSINESS........c.ccviviiiicieiiciee et snres | evrstessssseesssssessnseressnssessnassenad 0 | oo 0 | ot 0
1L SUBLOTAL. ...t | eesseeee e 613,872,592 | ..o 317,300,821 | oo 1,995,145,600
12, DepOSIt-tyPe CONTACES.........cvcieireiiicecicte ettt snes | srnsebessesesssissessnssaenas 1,683,526 | oo 1,778,324 | oo 10,375,660
13, TOMAL ettt | et 615,556,118 | ..cooovvvvrrrirecrinn 319,079,145 | ...coovvvvvvcrrrnnnn 2,005,521,260
DETAILS OF WRITE-INS
F00T . ettt R R R AR Rkttt enre | etaeteEeeRetse et st ettt en s s e st enres | nebeetessee et st ettt senses et et enteses | Hesebineees sttt n ettt en
1002, oooeeeeeeereee etk | SRR e ettt | HEeeR Rk n s | Serern et
F003. et AR R R SRR RE ekt s R ene | ebieteEeeRe sttt st ettt er et st enres | nebestesseeeten s et et e s st st netentenes | sesebieeeeaens ettt en
1098. Summary of remaining write-ins for Line 10 from overflow Page.........cccueirreinieieieiieinins | crverreisiesensissenesssssssessesnsns 0 | e [0 TR 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LN 10 @DOVE).......crureiuearerresrsarsssisesnessessessnssssssess | cossessessssssssssssssssssssssssesssnssseans 0 [ oo 0 | oo 0
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

The financial statements of the Great American Life Insurance Company (the “Company”) are presented on the basis of
accounting practices prescribed or permitted by the Ohio Insurance Department.

The Ohio Insurance Department 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
determining its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’
Accounting Practices and Procedures Manual, has been adopted as a component of prescribed or permitted practices by
the State of Ohio.

2. ACCOUNTING CHANGES AND CORRECTION OF ERRORS
The Company recorded an adjustment to surplus in the Summary of Operations (Page 4, Line 53) at March 31, 2011 in

the amount of $3,174,000 for a correction of the annuity reserves at December 31, 2010. The adjustment is the result of
correcting the annuitization purchase rate in the December 31, 2010 annuity reserve calculation for one annuity product.

3. BUSINESS COMBINATIONS AND GOODWILL — No significant change.
4, DISCONTINUED OPERATIONS - No significant change.
5. INVESTMENTS

A, B & C - No significant change.

D. Loan-Backed Securities

1. The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at
the date of purchase to determine effective yields; significant changes in estimated cash flows from the original
purchase assumptions are accounted for on a prospective basis.

2. The Company has no aggregate loan-backed securities with an other-than-temporary impairment (“OTTI") in which

the Company has the intent to sell or the inability or lack of intent to retain the investment in the security for a period
of time to recover the amortized cost basis.
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

3. The following table shows each security with an OTTI charge recognized in the first quarter of 2011:

Present Value

OTTI Charge

Amortized Cost of Projected Recognized in Amortized Cost Date

CUSIP Before OTTI Cash Flows Income Statement After OTTI Fair Value Reported
05948KZF9 $ 2,745,139 $ 2,336,595 $ 41,714 % 2,703,425 $ 2,661,207 3/31/11
05949CGWO0 5,712,314 5,568,889 143,425 5,568,889 5,452,875 3/31/11
05950TAC9 5,362,564 4,918,070 69,576 5,292,988 5,292,988 3/31/11
05953YAH4 1,662,325 1,382,538 30,707 1,631,618 1,477,439 3/31/11
12641PAQ7 1,740,448 1,693,377 47,071 1,693,377 875,885 3/31/11
12641PAR5 376,250 143,002 233,248 143,002 679,258 3/31/11
12641PBB9 313,861 190,653 123,208 190,653 374,718 3/31/11
12641PBQ6 472,306 429,404 42,902 429,404 233,284 3/31/11
12641PBR4 160,381 67,815 92,566 67,815 264,479 3/31/11
12641PCK8 28,764 7,047 21,717 7,047 40,317 3/31/11
12641QAG7 600,287 393,159 207,128 393,159 209,496 3/31/11
12641QAH5 270,973 182,170 88,803 182,170 182,170 3/31/11
12641QAS1 184,355 50,660 133,695 50,660 279,650 3/31/11
12641QCS9 882,244 834,969 47,275 834,969 459,713 3/31/11
12641QCZ3 285,759 228,534 57,225 228,534 193,205 3/31/11
12641QEB4 405,165 293,565 111,600 293,565 367,200 3/31/11
12641QEN8 413,240 210,892 202,348 210,892 86,400 3/31/11
12667GAC7 3,470,738 3,433,495 37,243 3,433,495 3,322,741 3/31/11
251510MD2 2,216,331 2,150,913 65,419 2,150,912 2,063,614 3/31/11
41161VAC4 780,502 743,375 37,127 743,375 714,131 3/31/11
45254NNTO 724,862 708,108 16,754 708,108 633,353 3/31/11
45660LPK9 871,619 824,341 47,278 824,341 647,238 3/31/11
46627MEC7 2,835,414 2,776,440 58,974 2,776,440 2,439,449 3/31/11
46632YACS8 22,710,790 21,634,732 280,020 22,430,770 22,430,770 3/31/11
46632YAD6 794,798 697,713 97,085 697,713 269,488 3/31/11
47232AAC2 632,612 514,788 117,824 514,788 270,273 3/31/11
47232DAL6 590,436 364,300 226,136 364,300 691,845 3/31/11
47232DBK7 78,945 23,943 55,002 23,943 76,822 3/31/11
47232DBL5 10,160 4,259 5,901 4,259 48,569 3/31/11
47232DFJ6 2,525,791 2,444,629 81,162 2,444,629 2,045,605 3/31/11
47232VBQ4 277,637 209,421 68,216 209,421 387,865 3/31/11
47232VCP5 705,421 576,300 129,121 576,300 582,842 3/31/11
47232VCT7 125,431 67,096 58,335 67,096 160,563 3/31/11
47232VDE9 377,606 339,324 38,282 339,324 198,620 3/31/11
47232VDQ2 842,198 502,226 339,972 502,226 1,190,734 3/31/11
47232VEH1 100,821 44,037 56,784 44,037 252,287 3/31/11
47232VEVO 2,386,409 2,263,571 122,838 2,263,571 1,556,468 3/31/11
47232VFA5 615,144 578,569 36,575 578,569 331,693 3/31/11
47232VFB3 52,322 25,875 26,447 25,875 117,962 3/31/11
47232VFV9 1,712,266 1,600,427 111,839 1,600,427 1,260,220 3/31/11
57643MLZ5 5,743,440 5,554,080 163,440 5,580,000 5,580,000 3/31/11
73316PJD3 2,622,160 2,561,195 60,965 2,561,195 2,498,526 3/31/11
761118KHO 3,335,731 3,213,281 46,147 3,289,584 3,289,584 3/31/11
761118UQ9 591,151 577,814 15,048 576,103 512,545 3/31/11
92925CCC4 2,154,689 2,092,936 61,753 2,092,936 1,822,237 3/31/11
Total $ 4,155,895
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

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

Less than 12 months 12 months or more
Fair Value Unrealized Loss Fair Value Unrealized Loss
$ 411,666,414 $ (8,806,633) $ 309,901,015 $ (53,441,216)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of
historical payment data, management believes that the Company will recover its cost basis in all securities with
unrealized losses at March 31, 2011. The Company has the intent to hold securities in an unrealized loss position
until they recover in value or mature.

E, F, & G — No significant change.

6. JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES — No significant change.
7. INVESTMENT INCOME — No significant change.

8. DERIVATIVE INSTRUMENTS — No significant change.

9. INCOME TAXES

A. Deferred tax assets and deferred tax liabilities
1. The components of the net deferred tax assets/liabilities are as follows:

03-2011 12-2010

Gross deferred tax assets:

Ordinary $ 75,312,840 $ 73,136,234

Capital 18,564,433 19,282,244

Statutory valuation allowance - -
Total deferred tax assets 93,877,273 92,418,478
Gross deferred tax liabilities:

Ordinary 18,451,437 19,839,021

Capital 8,525,759 6,778,544
Total deferred tax liabilities 26,977,196 26,617,565
Net deferred tax assets 66,900,077 65,800,913
Deferred tax assets nonadmitted (21,082,683) (19,375,277)
Net admitted deferred tax assets 45,817,394 46,425,636
Increase in nonadmitted deferred tax assets $ (1,707,406) $ (7,463,081)

2. The Company has met the necessary Risk Based Capital levels to be able to admit the increased amount of
deferred tax assets and has elected to admit DTAs pursuant to SSAP 10R, Paragraph 10.e. As a result of this
election, the Company has recognized additional deferred tax assets as follows:

03-2011 12-2010
Additional admitted DTA - SSAP 10R - Paragraph 10.e. $19,854,656 $19,226,172
Additional admitted DTA - Subsidiaries 1,124,054 1,212,975
Subtotal $20,978,710 $20,439,147
Increase for the year $ 539,563 $ 1,109,284
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

3. The result of the admissibility calculations are as follows:

March 2011
Ordinary Capital Total

Pursuant to SSAP 10R — Par 10.a. — 10.b.:
Recoverable through loss carrybacks (10.a.) $ 15,924,064 $ 2,975,147 $ 18,899,211
Lesser of:

Reversal of DTAs in following year (10.b.i.) $ - $ 15,589,286 $ 15,589,286

10% of adjusted capital & surplus (10.b.ii.) XXXXXX - XXXXXX 15,589,286 94,041,780 15,589,286
DTAs offset against existing DTLs (10.c.) 18,451,437 - 18,451,437
Total admissible asset per Par 10.a. — 10.c. $ 34,375,501 $ 18,564,433 $ 52,939,934
Pursuant to SSAP 10R — Par 10.e.:
Recoverable through loss carrybacks (10.e.i.) $ 35,778,720 $ 2,975,147 $ 38,753,867
Lesser of:

Reversal of DTAs within 3 years (10.e.ii.a.) $ - $ 15,589,286 $ 15,589,286

15% of adjusted capital & surplus (10.e.ii.b.) XXXXXX - XXXXXX 15,589,286 141,062,670 15,589,286
DTAs offset against existing DTLs (10.e.iii.) 18,451,437 - 18,451,437
Total admissible asset per Par 10.e. $ 54,230,157 $ 18,564,433 $ 72,794,590
Additional DTA pursuant to SSAP 10R (10.e.) $ 19,854,656 $ - $ 19,854,656

December 2010
Ordinary Capital Total

Pursuant to SSAP 10R — Par 10.a. — 10.b.:
Recoverable through loss carrybacks (10.a.) $ 14,695,763 $ 2,204,456 $ 16,900,219
Lesser of:

Reversal of DTAs in following year (10.b.i.) $ - $ 17,077,788 $ 17,077,788

10% of adjusted capital & surplus (10.b.ii.) XXXXXX - XXXXXX 17,077,788 87,832,020 17,077,788
DTAs offset against existing DTLs (10.c.) 19,839,021 - 19,839,021
Total admissible asset per Par 10.a. — 10.c. $ 34,534,784 $ 19,282,244 $ 53,817,028
Pursuant to SSAP 10R — Par 10.e.:
Recoverable through loss carrybacks (10.e.i.) $ 33,921,935 $ 2,204,456 $ 36,126,391
Lesser of:

Reversal of DTAs within 3 years (10.e.ii.a.) $ - $ 17,077,788 $ 17,077,788

15% of adjusted capital & surplus (10.e.ii.b.) XXXXXX - XXXXXX 17,077,788 131,748,030 17,077,788
DTAs offset against existing DTLs (10.e.iii.) 19,839,021 - 19,839,021
Total admissible asset per Par 10.e. $ 53,760,956 $ 19,282,244 $ 73,043,200
Additional DTA pursuant to SSAP 10R (10.e.) $ 19,226,172 $ - $ 19,226,172

4. The impact to the Company’s financial statements as a result of the election of SSAP 10R, Paragraph 10.e. are as

follows:
Prior to After
Election Election
Admitted deferred tax assets $ 25,962,738 $ 45,817,394
Admitted assets 12,036,074,842 12,057,053,552
Statutory Surplus 996,021,884 1,017,000,594
Total adjusted capital for Risk Based Capital 1,047,586,703 1,068,565,413
Authorized control level for Risk Based Capital 122,934,064 123,460,106
5. Impact of Tax Planning Strategies:
3/31/2011
Ordinary Capital Total
Percent Percent Percent
(a) Adjusted Gross DTAs
(% of Total Adjusted Gross DTAS) 0% 3.9% 3.9%
(b) Net Admitted Adjusted Gross DTAs
(% of Total Net Admitted Adjusted Gross 0% 6.1% 6.1%
DTAs)

B. The Company has recognized all of its deferred tax liabilities.

C. The provision for incurred taxes on earnings for the years ended December 31 are: 03-2011 12-2010
Federal income tax on operations $ 19,231,744 $ 50,552,492
Tax on foreign investment income - -
Tax incurred (excluding capital gains tax) 19,231,744 50,552,492
Federal income tax expense on net capital gains / losses 770,691 11,243,063
Utilization of capital loss carryforward - (9,038,607)
Federal income tax expense $ 20,002,435 $ 52,756,948

Q07.3



Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

The changes in main components of deferred tax assets and tax liabilities (ordinary unless noted as capital) are as

follows:
03-2011 12-2010 Change
Deferred tax assets resulting in book/tax differences in:
Ordinary:
DAC premium tax $ 32,080,223 $ 30,600,495 $ 1,479,728
Reserves 26,726,944 26,601,588 125,356
Deferred compensation 2,042,690 2,036,580 6,110
Deferred gain 36,003 36,003 -
Net operating loss carryforward (Old West) 1,449,090 1,531,897 (82,807)
Accrued expenses 9,411,388 9,027,944 383,444
Other 3,566,502 3,301,727 264,775
Total ordinary deferred tax assets 75,312,840 73,136,234 2,176,606
Capital:
Security-related adjustments 17,426,950 18,063,505 (636,555)
Other 1,137,483 1,218,739 (81,256)
Total capital deferred tax assets 18,564,433 19,282,244 (717,811)
Total deferred tax assets 93,877,273 92,418,478 1,458,795
Deferred tax assets nonadmitted (21,082,683) (19,375,277) 1,707,406
Admitted deferred tax assets 72,794,590 73,043,201 (248,611)
Deferred tax liabilities resulting book/tax differences in:
Ordinary:
Section 807(f) amortization 7,753,127 8,371,657 (618,530)
Depreciation / other 10,698,310 11,467,364 (769,054)
Total ordinary deferred tax liabilities 18,451,437 19,839,021 (1,387,584)
Capital:
Unrealized gains 8,525,759 6,778,544 1,747,215
Total capital deferred tax liabilities 8,525,759 6,778,544 1,747,215
Total deferred tax liabilities 26,977,196 26,617,565 359,631
Total net deferred admitted tax assets $ 45,817,394 $ 46,425,636 $ (608,242)

The changes in net deferred income taxes are comprised of the following (this analysis excludes nonadmitted assets; the
change in nonadmitted assets is reported separately from the change in net deferred income taxes in the Exhibit of
Nonadmitted Assets):

03-2011 12-2010 Change
Total deferred tax assets $ 93,877,273 $ 92,418,478 $ 1,458,795
Total deferred tax liabilities 26,977,196 26,617,565 359,631
Net deferred tax assets $ 66,900,077 $ 65,800,913 1,099,164
Tax effect of unrealized gains (losses) 1,747,215
Change in net deferred income tax (Page 4, line 40) $ 2,846,379
The provision for federal income taxes incurred on operations is different from that which would be obtained
by applying the statutory federal income tax rate to income before income taxes. The significant items
causing this difference are as follows:
03-2011 12-2010
Provision computed at statutory rate (operations and realized gains / losses) $ 14,042,535 $ 82,865,660
Permanent differences:
Dividend exclusion - (7,633)
Stock options 1,567 69,909
Company-owned life insurance (350,454) (1,446,278)
Other (178,399) (997,838)
Total permanent differences (527,286) (2,381,840)
Timing adjustments:
Investment differences (714,878) (21,533,082)
Reserves 1,854,786 2,719,626
DAC tax adjustment 1,479,728 4,343,763
Accounts payable 172,912 99,186
Capital loss carryforward - (9,038,607)
Provision to return adjustments - (5,665,673)
Other 890,322 344,323
Total timing adjustments 3,682,870 (28,730,464)
Other adjustments:
Unrealized gain (loss) on options 2,804,316 1,003,592
Total other adjustments 2,804,316 1,003,592
Federal income tax expense on operations and realized gains / losses $ 20,002,435 $52,756,948
Gross change in deferred tax asset:
Timing adjustments $(3,682,870) $ 28,730,464
Impact of nonadmitted assets (167,533) 1,419,214
Unrealized gains / losses 1,747,215 2,749,187
Other 1,004,024 (727,855)
Total change in deferred tax asset recorded directly to surplus (1,099,164) 32,171,008
Total statutory income tax expense $ 18,903,271 $ 84,927,956
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Notes to Financial Statements

E. (1) AtMarch 31, 2011, the Company has no pre-tax capital loss carryforward. Due to the merger of Old West
into the Company at December 31, 2007, the Company has a pre-tax operating loss carryforward of

$4,140,258. The operating loss carryforward will expire in 2025.

(2) The following are income taxes on operations and realized gains incurred in the current and prior years
that will be available for recoupment in the event of future net losses:

Period Operations Realized Gains Total
2011 $ 19,231,744 $ 770,691 $ 20,002,435
2010 $ 50,552,492 $2,204,456 $ 52,756,948
2009 $ 13,196,964 $ - $ 13,196,964

(3) At March 31, 2011 the Company had no deposits admitted under Section 6603 of the Internal Revenue Code.

F. (1) The Company's federal income tax return is consolidated with the following entities — No significant change.

(2) Tax allocation agreement - No significant change.

INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES — No significant change.

DEBT - No significant change.

RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES, AND OTHER POSTRETIREMENT BENEFIT PLANS — No significant change.

CAPITAL AND SURPLUS, SHAREHOLDERS' DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS — No

significant change.

CONTINGENCIES - No significant change.

LEASES - No significant change.

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL
INSTRUMENTS WITH CONCENTRATION OF CREDIT RISK — No significant change.

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A & B - No significant change.
C. The Company had no wash sales.

GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED A&H PLANS AND THE UNINSURED PORTION OF

PARTIALLY INSURED PLANS - No significant change.

DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS —

No significant change.

FAIR VALUE MEASUREMENTS

1.  Fair Value Measurements at Reporting Date

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. See item 4 below for a discussion of each of these three levels.

Description Level 1 Level 2 Level 3 Total

Assets:
Bonds:

U.S. Government and government agencies $ - $ - $ - $ -

States, municipalities and political subdivisions - 1,600,000 - 1,600,000

Foreign government - - - -

Residential MBS - - - -

Commercial MBS - - - -

All other Bonds - 2,615,462 1,050,240 3,665,702
Total Bonds - 4,215,462 1,050,240 5,265,702
Non-affiliated common stock 24,035,989 896,859 22,948,100 47,880,948
Non-affiliated preferred stock - - 15,146 15,146
Purchased call options - 105,955,456 - 105,955,456
Total assets accounted for at fair value $ 24,035,989 $ 111,067,777 $ 24,013,486 $ 159,117,252

Q07.5



Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

States, municipalities
and political
subdivisions

All other bonds

Non-affiliated common
stock

Non-affiliated preferred
stock

21.

22,

23.

24.

25.

26.

27.

28.

29.

30.

31.

2.

Notes to Financial Statements

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Total gains Total gains Purchases,
Transfers Transfers out of (losses) (losses) issuances,

Balance at Transfers out of Level Level 3 to Cost included in Net included in sales and
12/31/2010 into Level 3 3toLevel 2 Basis Income Surplus settlements

Balance at
3/31/2011

$

OTH

-8 -8 -8 - % - % -8 -
29,501,932 - - (27,044,542) (1,722,860) 1) 315,711

22,541,600 - - - 223,942 610,084 (427,526)

15,146 - - - - - -

Fair Value Recognition of Transfers Between Levels

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

Inputs and Techniques Used in Estimating Fair Value

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 for which quoted market prices in active
markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or
liabilities in inactive markets (markets in which there are few transactions, the prices are not current, price quotations
vary substantially over time or among market makers, or in which little information is released publicly); and
valuations based on other significant inputs that are observable in active markets. The Company’s Level 2 financial
instruments include corporate and municipal fixed maturity securities, and purchased call options 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. The
unobservable inputs may include management's own assumptions about the assumptions market participants would
use based on the best information available in the circumstances. The Company's Level 3 is comprised of financial
instruments whose fair value is estimated based on non-binding broker quotes or internally developed using
significant inputs not based on, or corroborated by, observable market information.

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

ER ITEMS — No significant change.

EVENTS SUBSEQUENT — No significant change.

REINSURANCE

A
B.
C.

No significant change.
No significant change.
No significant change.

RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION — No significant
change.

CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES - No significant change.

INTERCOMPANY POOLING ARRANGEMENTS — No significant change.

STRUCTURED SETTLEMENTS — No significant change.

HEA

LTH CARE RECEIVABLES - No significant change.

PARTICIPATING POLICIES - No significant change.

PRE

RES

MIUM DEFICIENCY RESERVES - No significant change.

ERVES FOR LIFE CONTRACTS AND DEPOSIT-TYPE CONTRACTS — No significant change.
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32.

33.

34.

35.

Notes to Financial Statements

ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT LIABILITIES BY WITHDRAWAL
CHARACTERISTICS - No significant change.

PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED - No significant change.
SEPARATE ACCOUNTS - No significant change.

LOSS/CLAIM ADJUSTMENT EXPENSES — No significant change.
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2.1

22

4.1

42

6.1
6.2

6.3

6.4

6.5

6.6
7.1

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2

9.21

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?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

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

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

1 2 3
NAIC State of

Name of Entity Company Code Domicile

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 [

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

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

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

By what department or departments?
State of Ohio Department of Insurance

12/31/2006

12/31/2006

1/25/2008..

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

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

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

If yes, give full information:

Yes [

Yes[ ]

Yes[ 1]

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

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

Yes[ 1]

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

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

Yes [ X]

1 No[X]

1 No[

No[ 1]

No[X]
No[ ]

No [X]

No[X]

No[X]

NAT ]

1 NA[X]

NA[X]

No[X]

No[X]

No[ 1]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC 0oTS FDIC

SEC

Great American Advisors Cincinnati, Ohio No 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?

(a) 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:

Yes[X]

Has the code of ethics for senior managers been amended?

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

Yes[ ]

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

Qo8
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ ]

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

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 26,176,963
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]

14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

1421 BONGS.....oocveeececiesseeeestes st ee sttt es s ss st b sttt en st s st se s as s sses s st s s ssensn s seens L I 2,630,354 F 625,000
1422 Prefermed SEOCK.......ovevvrieiieriisiesesissieisssssse sttt sttt enssssennas
14.23 Common Stock..............
14.24 Short-Term Investments............
14.25 Mortgage Loans on Real Estate
1426 AllOHNET ...ttt s st es st st es s ss s sens st s s sens

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE..........cocvvvervrieninreireencnninns

€ P P P P P P P

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

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16. 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 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  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

16.2  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)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

16.4  If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
Not Applicable American Money Management Corporation 1 East Fourth Street, Cincinnati, OH 45202
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ 1] No[X]

17.2 If no, list exceptions:
96928*DH7 - WAL-MART JOHNSON CTY NY 4.56 8-15-30
96928*DJ3 - FRANKLIN COUNTY OH 5.25 09-15-31
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GENERAL INTERROGATORIES (continued)

3.1
32
3.3
34

PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Long-term mortgages in good standing Amount

I B T - T 1 1110500 TSSOSO s

1.12  Residential mortgages S 2,527,569

1.13  Commercial mortgages IR 345,450,818

114 Total MOrtgages in OO SEANGING.........ccieireuriiriieireieise ettt et s bbb R s s R s s bbb en G 347,978,387

Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With rESrUCIUIEM TEIMS...........cuiiiirieiciriee et enns s

Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cvvecveecieeciesciaseiesssssee st s s s s bbb bbb bbb s e et bbb st e bt ettt s

1,32 RESIABNTAI MOMGAGES. ... . veererrereieeeeeiseese et eteeeseese et as st ees st es e E e R8s R8s eS8 E 28422824 A AR R e E e ee st s s st s

1,33 COMMEICIAl MOMGAGES. ... cvcvivecvctiecteiit ettt ettt a bbb bbb s st bbb b s s s b bR b s A b A b b s A b b s b bRt b s bbb bbb ae bt s et bbb st s e nee B

1.34  Total mortgages with interest overdue more than thre@ MONTNS. ...ttt G 0

Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. ...e.cveocveecieceesceeeeseesseesees s ssesssesssesssesssesssees s e st ees s essees e ee s e bbb e s s e st es et s e st st st s s ssenbe e sa s e saessns e s

142 Residential mortgages T

1.43  Commercial mortgages et

1.44  Total MOrtgages in ProCESS OF fOrECIOSUIE.............evivieeieieieis ettt ettt s et b bbbt bbb e st s st san st aneas G e 0

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 # 3.2) ..viuoiiiiiiieieiese ettt b G 347,978,387

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.61 Farm mortgages s

1.62  Residential mortgages... s

1.63  COMMEICIAl MOMGAGES. .. ..vuivuiverieiscteiieise ettt ettt et s bt s s s s e s s bt s R s bbb bR s bbb bbb bbb st e

1.64  Total mortgages foreclosed and transfErred t0 FEAI ESTAE. .........ru ettt ettt G 0

Operating Percentages:

2.1 ABH IOSS PEICENE.......ceecerieceaceseiseeteste e ese sttt ee st ese st e ss s s s e s s E eS8 8 e84 e S8R5 288428488 E R4S R RS E e R R R R eeEee s en R e EeLEisEieEiesEesEiesiessessissiessessissssiesesnens

2.2 A&H COSt CONTAINMENT PEICENL........vueiriviiiireiiciscissie ettt b bbb st s s s s ee e e R s s b s a8 8 8 e b e e AR b et e s b b en b s bsebens | Eiedssesses et ent et et et et es bt en s st st ante

2.3 A8H expense percent eXCluding COSt CONLAINMENT EXPENSES..........vurerrurrereeresresseseseesesseessesseesesssessessessesssessessasssessessasssessessssssssessessssssessessasssessesses  fesssssssssossssssssesssnsssssessanssssssssassssesn

Do you act as a custodian for health SAVINGS @CCOUNTS?............c. it Yes[ ] No[X]
TSSO
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1. AlADAMAL..c..ecrccrneeeeneenssseensesenensssesseeseenAL [ L [0 140,304 | 1...15,830,724 | 170,800 | s | e 16,141,828
2.
3. Arizona....
4. Arkansas.....
5. California.
6. Colorado.
7. Connecticut. .
8. DEIAWAIE......cooveeeeireestse s
9. District of Columbia...........ccoerrrrerrererseienieiessssieseseesiennens DG | o L
10.  Florida........c.c..... O 249,663 |...
11.  Georgia... I 161,811
12. ii L
13. L
14. O
15. O
16. O
17. o
18.  Kentucky.. o
19. Louisiana. o
20. Maine...... o
21.  Maryland o
22. Massachuse o
23.  Michigan...... b
24. Minnesota.... . JO
25, MISSISSIPDI......cveveeriercreresieeieisise et bes s aenes MS]|...... L
26, MISSOUI.....vvorierereiiesisiesiesses ettt enes MO|...... L
27. Montana.. CMT L | 8,541 | 732,354 |
28.  Nebraska. WNE|....L...
29. Nevada............ NVl 199,992 2,167,205 |
30. New Hampshire... vl
31.  New Jersey..... el | 0000 D32,763 | 27,722,702 | s
32.  New Mexico. o
33.  New York..... celNe | 93,631 | 1,122,396 (e
34.  North Carolina. o
35.  North Dakota... o
36. Ohio............ bl
37.  Oklahoma . Lo
B T 010 o OO L
39, PennSyIVania..........ccoeeirinenee s L
40. Rhode Island... o
41.  South Carolina. I
42.  South Dakota L
43. L
44. S
45, S
46. S
47. S
48. S
49.  West Virginia... el
50. Wisconsin.... oL
51, WYOMING...oitiieeiciiecee et Lo | 12,198 | 100262,291 |
52.  American Samoa
53.  Guam.............
54. Puerto Rico......
55.  US Virgin Islands....
56. Northern Mariana Islands
57. Canada......cccccoevererennee .
58.  Aggregate Other AlieN........cccccvevrerrevereeerreeesnsnesesseniensen O T Ld XXX | e 11,235 | a0 | 0 .0
59, SUDOLAL ..o ..7,446,537 ..1,683,526
90. Reporting entity contributions for employee benefit plans.............. [ .. XXXocooo [ oo | ceveisseiieieiresies | eovereieissiese s
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........c.ccceriverreiiireeie e e XXX s [ e [ | s | s | e (01
92. Dividends or refunds applied to shorten endowment or
premium paying PEHOd.........cceuevcueeeireieiiiseee e e XXX s [ e [ | s | sreseressesese s | e 0
93.  Premium or annuity considerations waived under disability
or other coNtract ProviSIONS...........ccvvveveevneeiercisssse s
94.  Aggregate other amounts not allocable by State
95.  Totals (DireCt BUSINESS)......c.cviurirerreiriierieieieessee s
96.  Plus Reinsurance ASSUME..........cccovvviverrerevneieneieisesseesesseseneenns
97. Totals (All Business)............ ....616,004, 232
98. Less Reinsurance Ceded.........ccvvvrvrereresnerereneieniesesnsnienees | eonXXXoriens | 00000.6,836,788 | oo 10,545 | i 4,317,024 | | v 11,164,357
99. Totals (All Business) less Reinsurance Ceded ....604,839,875
5801. Other FOreign.......cccvvuviereiirinieieessseessisse e sessssenees
BB02. ettt | e
BB03. st | e
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................

9498
9499.

Summary of remaining write-ins for line 94 from overflow page.... | ....

Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

NONE



Statement as of March 31, 2011 of the GREAT AMERICAN LIFE 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.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? YES
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N kR wbd

Bar Code:

* 6 331220114 9000001 * * 6 33 1220114470000 1 *
* 6 33122011365 0000 1 * * 6 33122011448 0000O0 1 *
* 6 3312201144500 00 1 * * 6 33122011449 0000O0 1 =*
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE 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. Accrued contractual fE8 INCOME...........c.ccucveveeieeveiereieice et seesesssstes s sessessssssssssssesiess | sresseseseennnsssns8 19,883 [ roivevieiieiereeeeeeesienens | e 815,653 | cvvvrveereenns 582,141
2597. Summary of remaining Write-ins for LN 25.........cvueernreiriisissesseissesssssisnssnessessssssssssssssnssnssnses | sesssssnssssesness@ 19,009 | tevsareseesssssnssssssesansanes (| 815,653 | .o 582,141
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MISCEIANEOUS INCOME........vuivieeiiiseiiisieise sttt bt s sttt s st en st s tessanns | sntessessssessessessnssnsenses N [P 5931 | oo 12,508
08.397.  Summary of remaining WIte-iNS fOr LINE 8.3... ... cuiieieiieiieisiet ettt es ettt es st es s s s snsansesnsans | ansessessssessassessessssanses I 5931 | 12,508
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION
Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........ccvuiiveiiieisieie ettt nsesnns | stsssessessssssessessssensenas 83,791,726 | .ooveveeeeeers 82,108,598
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION..........c..evuiveiieieiciiisic ettt sttt s e bsssns | snbestessss st esses e ben s s s sse s e s estessessntenss | bensessessesssssssessessnsensesae 2,477,767
2.2 Additional investment made after acquisition. ...3,829,194
3. Current year Change iN ENCUMDIANCES..........c.cueuiiiiiiieieisstese ettt sttt s st st b st et s st s s ssessssentes | 1ebistessessssensesses e s s s ens e s e s s bes e s e snss | Henbessessnsassessessesanbesse s et s b snsns
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjuStEd CAMTYING VAIUE............c. ittt sessesssntas | ressestsesessessesssessessssssessessessssssessns | sesssessssesssssessessnsssssessassssssessssnnens
7. Deduct current year's other than temporary impairmeENt FECOGNIZEM. .........ccvuiueireieiiirieiee et | setestesesssessess s s st st s s s tessessesnss | £essessessssassessessesansessessesstessessssnsns
8. Deduct CUTeNt YEar'S EPIECIALION. ..........cvcveviriieisieteiec ettt s b s st s st b st s s eses s snsebensetesensns | ebessssesessnsessssnsesansnsenas 1,219,440 | oo 4,623,834
9. Book/adjusted carrying value at end of current period (LIneS 14#2+3+4-5+8-7-8)........cccccvvviireriieeeieinseessseisssssesesnns | eveesesssssssessesssnssenees 83,829,454 | ..o 83,791,726
10. Deduct total NONAAMILEEA GMOUNS.........ceveveeeeieecreececeeee ettt s st st s sst st sesstassstesssnssssnansasns | aeversssesesssansinestesnereesinan 992,904 | ..oooveeeeeee 992,904
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccoviiueriiieiiictiiicesisee e eseresessssessssrenens | serssseressnsessssssesessssenes 82,836,550 | ..coovvvrirrirerician, 82,798,822
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.............cevevevievcrreeieeesiesisserens | cvereiieseseesesseseseenes 277,950,347 | oo, 159,222,845
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals (45,474)
7. Deduct amounts reCeived ON GISPOSAIS..........ccvvcuivieiieiieieireee ettt bbb s s s se s st ssnsetns | ebesssesessnsesesansesessnsenas 4,189,933 | oo 37,369,669
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............cveiiiriieieiiiiee e | et bnes | essesebssess s s st e s b s b s s s nans
9. Total foreign exchange change in book value/recorded investment excluding @CCTUEM INEETEST...........cuveirererririnirrireinens | rrerreessieessesse st essensssssessns | seteesessesssesessessssssessessasssessessessnens
10. Deduct current year's other than temporary impairmENt FECOGNIZEM. .........cuevuiuiirieiciise ettt s e bss | eetestessesssssssassessessstessessessntessessessnss | essessesssssssassessessstansessessntessassesnsans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | toovrriniisnerssniinnenns 347,978,387 | oo 277,950,347
12, TOtAl VAIUGHON GIIOWANCE.........cvueiriiiieiie ittt ettt sttt s st s st s sttt b s s s s st snsesseses | oetetesses et et asses s sntens et et antessessesnss | Hensessessssssanses et antenses et st ensensesnsns
13, SUDLOLAl (LINE 11 PIUS LINE 12)...cuieeieeiereiicieie ettt sttt ens s snsens | snssssssssssssssssssnsassans 347,978,387 | oo 277,950,347
14, Deduct total NONAAMILEEA MOUNES..........c.ceueiiieiieicicieie ettt s st s st s st en s s b s sense | oetstessessessesasses st set st es et st ensessesnss | Hentessessnssnsansessessntanses et st en st naans
15. Statement value at end of current period (Line 13 MINUS LINE 14)......urviieiieiriisiorissiisissessisessessesssssessssssssnsssssssssnsssssssssssans | sesssssssssssssssssssssassans 347,978,387 | oo 277,950,347
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........c.cciiveieiieieie ettt nss | ebessessessssssesses s sensenas 55,770,074 | oooveeeeeeeeen 69,797,498
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION.............civieeiciciec ettt sse s bssns | eebssessessssssssesssssnsenee 2,713,750 | oo 4,376,223
2.2 Additional investment made after acquisition 268,908 | ..o 3,382,065
3. Capitalized deferred interest and other.
4. Accrual of discount 556,226
5. Unrealized valuation iNCrease (AECTEASE).........ccuuerruiuieiiieieiiiesie ettt sssse st ssse s ssssessesssssssesssssssns | sesessessessssssssssensessssensesdy 109,024 | ovverrerersirsssesessesessenns 8,383,997
6. Total gain (I0SS) ON GISPOSAIS..........cveveeveeiieeiieictsetesie et ettt s s et st b s s e b s s s s st ss et s bnsessesanes | sebessesssssssessesassasssssesses st estes s sanes ...1,087,978
7. Deduct amounts received on disposals............. .31,036,754
8. Deduct amortization of premium and AEPIECIALION...........c.cveviviieeieicteete ettt sss st s s be s s benes | eevessessssssessessssssssssesses st ssaessesassanes | evsessssassssssssessnssssessesesbssessesenssnsns
9. Total foreign exchange change in book/adjUStEd CAIMYING VAIUE...........c..cuiuiveieicieiieie ettt ssbests | setestesessssessesse s s sss st s s s s tes e ssssanes | Hessessessssessassessssansesses e bs b s s snsns
10. Deduct current year's other than temporary impairment FECOGNIZEM...........coviuerircieiieeiiiesee e bsssees | sesesesssseressssessssssesesssressssnsessssnsesanss | sssssessssesessssssessssnsessssesens 777,158
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 55,770,074
12. Deduct total NONAAMIEA BMOUNES..........cceiieirictcece sttt a b b s s e s s s st es e s esessssesess | sesesssssesessnsessssnsesassesessssnsessnsesensnss | absssesessesessssnsessssnsesassesessssnsessnsetanan
13. Statement value at end of current period (LINe 11 MINUS LINE 12).......cviiieiiiiiiiiiesieiisissisisseessssssessessssessessessssssassesssssssessens | sossessessssssssssessessssanses 61,730,582 | oo 55,770,074
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 PHiOF YT ..........c.eirrerurirreenrernirneeneereiseesnsiseieesseeseeees | eseeeeseesesssssnennees 10,364,774,572 | oovvoeeeenn 8,770,236,429
2. Cost of bonds and SLOCKS ACQUITEM.............cueveiriieiicic ettt bbbt b s s s saebensesesenas | oevebessssesessssesssansesans 665,701,508 | ....coooveveriirerne 2,879,617,780
3. ACCTUAL OF GISCOUNL. ...ttt ettt 8 s bbbt bsessentns | 2bensessnssessentsnssnnsanenne 14,513,236 | oo 49,604,080
4. Unrealized valuation increase (decrease) 7,582,838 | ..coveeceeee 25,160,350
5. Total gain (I0SS) ON QISPOSAS........c.cvuruivieiieiiciirsites ettt sttt bbb b s s bbb s bbb st st ent s e snns | oebessessesssssssssessesnsaneas 724,023 | oo 81,457,464
6. Deduct consideration for bonds and stocks disposed of 360,091,362 | ..ocevercreeiiei 1,374,962,973
7. Deduct amortization Of PIEMIUML............cceiiuiieieieiceie ettt bt bbb s s b st es s s s ssnts | oebestessesssssssssessssssene 4,604,557 | oooooveieeeeeer 18,205,476
8. Total foreign exchange change in boOK/AdJUSIEA CAIMYING VAIUE...........c.cveuiveieeictieesce ettt sse e ssssenaes | eesessessssssessessssssssssessesesssssessesassanes | essesssssssssssssesssssssessesssssessesesssnsns
9. Deduct current year's other than temporary impairment reCOGNIZEM...........cccuiueireiiiiieie et ssesees | ostsssesessssssssssessessssaneas 9,356,745 | oo 48,133,082
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-T+8-9)..........cccevverrerriererrereeerierseeseeeesesssesnns | evessssssesssensenes 10,685,643,513 | ..ocoevvvvereiricine 10,364,774,572
11, Deduct total NONadMItted AMOUNES...........ccvueiiiiiicicicscee ettt b st bbb nsesens | bsebessessessssnsessessesntanas 3,249,949 | oo 3,482,111
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccviiciiiiriierieiieieieses et sssesaesesssssssssssssnes | sessessssssessesnsnes 10,682,393,564 | ........cococrvrcnnnne 10,361,292,461
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
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
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O ) OO OO OSSR SPSRRTRPIORRON BRSO 7,252,258,155 | ...ooovvvrrirennnns 1,012,278,046 | ....ccvvvrmvvrrirnenns 574,792,095 |.....ccvvvmrrrrirrcneens (3,226,146) | ..oovvvvrerrennae. 7,686,517,960 | ....ucvveermerermecesmeenisisessessenes | sessseessssessssssessssssssssssssssnseens | ossessssssssssnsens 7,252,258,155
2. ClASS 2 ()reruurrerreeriseresieeri st sttt | et 2,507,048,931 | .cooovvvrrircriiinnes 138,071,007 | .oovvvvevvvrrrririen 82,287,089 | ....ocvvvrrrrircriennne 6,729,975 | .cooovvvvrirrerrinns 2,569,562,824 | ......oveueeriieieieennisisinenns | e | s 2,507,048,931
3. ClASS 3 (8)rerrerrrrrrireireisnisiee sttt sttt ensns | sressenennssesententans 334,161,356 | ..ovovvererrieieens 34,430,000 |..covvreirirrireieens 78,930,691 | .ovveveeeereirieireine 7,870,893 | .o 297,531,558 | ..o [ et | e 334,161,356
A CIASS 4 (B).rrurverrrreeesmrressaeessseeeessseess s ees st ess sttt | eeesst e ne s nnseeas 143,370,697 | .oooovrvverreerrerrreeeens 9,102,320 | .oovoorreerrriirs 19,605,520 | ..coovverrrreerrneeens (15,510,499) | ..oovverrrrrerreeens 117,356,998 | ...cvvermereeireessnenessnnesssneneses | coeseesssnesssssssssssessssssssssssssses | sessssnsessssnnessssns 143,370,697
B CIASS 5 () eeruurerruseeresmeressseesssseesessseess st ess s st | sesinesst e snens 43,845,418 | ..o 78,125 | oo 9,984,000 | ..ooooucveerrrriieeenns 9,583,212 | covvvvreerrneririe 43,522,865 | ....ooorveereererereiieenisneessees | seeesiseses st sesss s | seisessss s 43,845,418
B, ClASS B ().reruureeeruerermeresieesisee s ess st st | bt 27,021,145 | ..o 315,711 | e 2,509,814 | ..o (2,525,531) | cvoovcrreeninissines 22,301,511 | ooireirrinneeniinssrsssssennnsssnss | s | s 27,021,145
7. TOMAI BONGS.....coveeceecicseess ettt ....10,307,705,702 | ...covvvvvrrrrinne 1,194,275,209 768,109,299 | .....ooovvvvererrreinnns 2,921,904 | ....covvvvirnnne 10,736,793,516 10,307,705,702
PREFERRED STOCK

L 01 - PO OO OO PO OO OO OO OO OO PPN
0. ClASS 2..onvereireiie ittt ettt r s n st ssens | 4esestensessesses s et s st st e s e ssestens | sessesEess et essee s st et s st st s sesres | essietsessessantesses st st et e st essantas | Hiessessastiessessentens e ssessensansessente | Seuessessentantesestes s st e ss s s st e snes | eesstnsses st ensan s st essen s nssessentens | nessessestens et sessen s st et s s st st nsres | entsneestent st s n st n et
0T 0 T O o o O o oo OO OT P PO OO TETE) DT PT T
11, ClASS 4ottt | Sresss st 15,48 | covvrreeeeeeeeseeeesiseesessessssseees | eessssesssssseesssneessssessssnesss s seees | eessseess sttt enes | enesss ettt 15,148 | .oovevvieceereeeessseesissessssnesees | eneessssesssssesssssessssssessssnsssss | seeessssesssssssssssessssnees 15,146
12. Class 5

13, ClASS B..vvvvoeereeirreere et | SRR | fEtEeE Rt Rt | SRRt rer et e | £EfenEE et ran et nnnts | CeeeRE ettt en s | Sertenr Rttt nnns | neE e e | sreseens e
14, Total Preferred STOCK. ... ..ot ssessesssssessens | sssssssssssssssssssssssssssssans 15,146 | oo 0 | o 0 | o [ 15,146 | oo [0 RN [ O 15,146
15.  Total Bonds and Prefermed SOCK...........uwwwuurreermrreerneeesneeeessseeesseeeesssssessssenessans | seeesssseeessnnees 10,307,720,848 | ......ccooervernne 1,194,275,209 | ....oovvvererreirs 768,109,299 | ....oveovrrrerrrrrerinens 2,921,904 | .ccovivrrirnnnnes 10,736,808,662 | ......oorvrerrrrrerreerernreerneens ([P (1 S 10,307,720,848

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....272,614,436; NAIC2$

0;

NAIC3$

0;

NAIC4S.......... 0; NAIC5$

0;

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




Statement as of March 31, 2011 of the

SCHEDULE DA - PART 1

Short-Term Investments

GREAT AMERICAN LIFE INSURANCE COMPANY

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS......coeveveereieereireeireireies | ceverreeieiseisereeeens 272,614,436 |................ XXX vivvvevinireeneineine | eveeeinsinssiennsenes 272,614,436 | ..oovoveeereeerereeenne 6,774 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 159,953,378 | oo 262,421,978
2. Cost of Short-term iNVESIMENS ACAUITED. ...........cvueiieiiieicicee et bbb b bbb snns | seveesssssssessesssssssans 528,573,701 | oo 1,945,211,684
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration reCeived ON dISPOSAS............c.ueviviiieieiiieieie ettt sttt ss st ssbesteses | evsesssesiesses s ses s 415,912,643 | .oooovire 2,047,680,284
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccerirriiiereirineieiseese s | evresessssessesssessensns 272,614,436 | .coooveeeeecras 159,953,378
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiiriiiiiiiesieissiesssisrssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssansns 272,614,436 | oo 159,953,378
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Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

10.

1.

31
3.2

33
4.1
42

4.3

Optio

Book/Adjusted Carrying Value, December 31, prior year (Line

Cost paid/(consideration received) on additions.......................

Unrealized valuation increase (decrease).........covuvveeeerrvennnnn.

Total gain (loss) on termination recognized............ccccccoeveee..

Considerations received (paid) on terminations.................cc......

AMOMIZALION. ......cvvecveiercieiri e

ns, Caps, Floors, Collars, Swaps and Forwards

9, prior year)

Adjustment to the Book/Adjusted Carrying Value 0f NEAGE IIEM...........coviiiecciece bbb

Total foreign exchange change in BoOK/AQJUSIEA CAMYING VAIUE. ..........cu ettt sttt f sttt

Book/Adjusted Carrying Value, December 31, current year (LiINeS 1+ 2+ 3+ 4 -5+ 8+ 7 4 8).oucivieieieieinieeese ettt

Deduct nonadmitted assets...........c.cueerrivereivereeeieeiesieians

Statement value at end of current period (LINE 9 MINUS LINE 10)........ccuiviuiieiieiricte ettt st bbb bbbt bbb bbbt s e

SCHEDULE DB - PART B - VERIFICATION

Book/Adjusted Carrying Value, December 31, prior year..........

Futures Contracts

Net cash deposits (Section 1, Broker Name/Net Cash DepOSits FOOINOLE)..........cueiiuiiiiiiieicicieie ettt

Change in variation margin on open contracts.............c..cc........
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........
3.22 Section 1, Column 17, PriOr Year..........cocveveeenrerrerneennenss
Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus..........
3.24 Section 1, Column 16, Prior Year..........c.cccoceeveerreeerenns
Subtotal (line 3.1 MinUS Lin€ 3.2).....ccovvevierrerrrnereireneireieees
Variation margin on terminated contracts during the year....
Less:

4.21 Amount used to adjust basis of hedged item

4.22 Amount reCOgNIZEd.........cvvveveevereirereicieesie e

Subtotal (line 4.1 MINUS LiN 4.2).......covvvveverrrrerererieeeeseiens

...................... 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 ReCOGNIZEA.......oovieirireerrees e

5.2 Used to adjust basis of hedged items..........ccocoeverrienneas

Book/Adjusted Carrying Value at end of current period (LIN€S 1+ 2 + 3.3 -4.3=5.1-5.2) ..ottt ann

Deduct nonadmitted aSsets.........covriirrereneinieieesesneennns

Statement value at end of current period (Line 6 minus Line 7)

QsSi04

87,797,370

20,654,776

8,897,992

(11,394,682)

105,955,456

105,955,456




Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of March 31, 2011 of the GREAT AMERICAN LIFE 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......ooeieicecee ettt ettt st s bbb s b a et s s aenee 105,955,456

2. PartB, Section 1, Column 14

3. TOLAI (LINE 1 PIUS LINE 2)...uereereeireieeie et sse s ese st ss e85 8 5858282428882 n et s e es b e sreen 105,955,456

4. Pt D, COIUMN B.....coooiireirerisesies ettt 105,955,456

5. PN D, COMUMN B....ooooev ettt bbb e bbbt s bbb bbbt s bbbt s

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0
Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 105,955,456

8. PartB, Section 1, Column 13

9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 105,955,456
10, Pt D, COIUMN 8.ttt ettt st e et st s e st st et et et et et et et et et e s s s s et enesesesesene st et et et et et et et et et et et et sesesesesesesssnns 105,955,456

110 PaAMED, COMUMN O

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13. Part A, Section 1, Column 21

14. Part B, Section 1, Column 19

15. Part D, Column 11

16. Total (Line 13 plus Line 14 minus Line 15)

Qsl07



Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vvurerurerrireirereerereeneeseeeeeeesesenseenes

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

QsI08
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvements. Palm Beach FL ....07/06/2004 | Sailfish Marina Resort 106,402
Building, Land, and Improvements. Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina. 127,825
Building, Land, and Improvements. Stevenville MD ....05/22/2002 | Bay Bridge Marina 1,136,497
Building, Land, and Improvements. Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC (8,142)
Building, Land, and Improvements, Florida City. FL ....09/24/2009 | Florida City Center. (2,378)
Building, Land, and Improvements. Miramar. FL ....12/28/2010 | Tropical Storage (103,037)
0199999. Totals 0 0 0 1,257,168
0399999. Totals 0 0 0 1,257,168
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.J/A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
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 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
Wild Dunes Resort... . | Isle of Palms... LSOO RTRTIURIRN DO 03/30/2011.... | cooerereerreeiseirnernennn 7500 | e 19,987,500 | ..vvuevuairaririieeeieeisse et ensenes | e 35,927,687
Signature Tower... .| Nashwville.. | TN 06/02/2010.... | . 12,000,000
Oaks at Bentwater... . | Rockport.. L ST RIRN DO 02/04/2011... | coovvvrerireriieirnernennnn8.000 | e, 12,750,000 | ..vovverennreierrieeieniseesens st ensenes | crienes 17,650,000
Walden at Oakwood............cccevevrvevieecrrerinns FIOWETY BIANCH ...t GA oo 03/25/2011.... | v 8000 | e 16,000,000 | .evviirereiiciee ettt esenens | cerenas 26,800,000
One Greenway Centre........ooverienrnrerncernens Franklin........ooooenisieisnsescs N 01/14/2011.... | oo 0.000 [ oo 24,500,000 | ... | eerneas 35,900,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All ONET........c.iieiieiete ettt sttt snienes | esessessstassessebasssnsessss et snsessetessntensssessnsensessnsans | ernees XXX ovee | e e XXX | v 73,237,500 | oo 20 | s 128,277,687
0899999. Total - MOrtgages iN GO0 SEANGING. ... vuurerersieierersieries st erssse e ess e e es s ees 810k 288888888t en ek s ehbeebeeesee b b e bt n st n bbbt enssniens | crnnean XXX ovooe v XXX e [ 73,237,500 | coovvriveieiiceecee e 20 [ oo 128,277,687
3309999, TOMA! MOMGAUES. .......ecvveerreesseesereeesseeteets st eas ettt ies | eebines i ettt | enins P, S RRTRIND ¢.0 SRR RN 73,237,500 | coovvrreiceiieiieeiseeeeeieesises s 20 | ot 128,277,687
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 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
Greystone Bela Rosa A........ Phoenix AZ . | ......... ‘ 10/02/2009.... | 02/16/2011.... 3,089,552 | .vuviiiersniirierinnins | anrsneenississnenissinnnes | seresnssssssenssseesensenes | s 0 o | v 3,089,552 | .oovvvriirirnins 3,089,552 | ..covriiriinns 0
0199999. Total - Mortgages Closed by REPAYMEN.........ccoviriiiiiss woriririieireisseeees e seeees 3,089,552 0 (| 0 {0 [P RR | J [FSR 3,089,552 | ..oovviierinnn 3,089,552 | ..o 0. 0
Mortgages With Partial Repayments
Chatham Inn Chatham 06/02/2006.... | 03/12/2011.... | . 0 ...262,202 ....262,202 0
Biltmore Hotel... Coral Gables... .| 08/13/1999.... [ 03/12/2011.... | . 0 ...105,156 ....105,156 0
National Fruit Orchards........ | Berkeley County.. 02/01/2007.... | 03/10/2011.... 0 56,003 56,003 0
JQH- Murfreesboro.............. MUrfreesboro...........eveerercereeriiinne L1\ ST B 08/16/2007.... | 03/01/2011.... | cvvovrrrervrrrrren 204,630 | ..o | e | s | s 0 +.204,630 | oo 204,630 | ..ocorvrirenne 0
Old Standard Cincinnati OH..oovvviivi [ 01/01/2006.... | 03/10/2011.... T2,868 | ..o | s | e | e 0 72,668 72,668 | .cooovrvrrris 0
OCWEN OWLIC........ccovvnne Cincinnati OH..oooovvvvvrs | e 01/01/2006.... | 03/10/2011.... | cooovvrervirrirerennand 8,442 | oo [ | | e 0 6,442 6,442 | oo, 0
Sandestin.........ccveverreerenens Destin ..o FLuwirirrins | e 03/12/2010.... | 03/12/2011.... 21,500 [ oo | s | e | et 0 21,500 21,500 | oo 0
633 FolSOM.......covvevrerrinnnn San Francisco CA.vvveies [ e 05/27/2010.... | 03/12/2011.... 83,454 | coveveeeeeeeeeeeeiene | v | e | e eienes 0 63,454 63,454 | .o, 0
Bella Roe Plaza................... Roeland Park...... KS.oiivevnens v 09/28/2010.... | 03/12/2011.... 23,523 | oo | e | s | e 0 23,523 23,523 | oo 0
One Greenway Centre......... Franklin.......c.ooceeeneerreenernniinniens L1\ ST IO 01/14/2011.... | 03/12/2011.... A4,803 [ .o [ | s | s 0 44,803 0
Estates at Tuscany Ridge... | Tampa FL .104/08/2010.... | 03/21/2011.... | covvvvvvrrivirerians 240,000 [ .o [ | e | e snenenses 0 ...240,000 0
0299999. Total - Mortgages With Partial Repayments... 1,100,381 0 0 0 0 1,100,381 [ 1,100,381 |0 0 0
0599999. Total Mortgages.......... 4,189,933 0 0 0 0 4,189,933 | i 4,189,933 | 0 [ 0 0
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Snow, Phipps, & Guggenheim I, L.P. Wilmington Snow, Phipps, & Guggenheim I, L.P 01/08/2010.... 42,162 15
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 119,045 2.7
000000 00 0| Voyager Capital Fund Il, L.P Spokane ..| Voyager Capital Fund II, L.P. 05/31/2005.... 7,500 1.6
000000 00 O] Pineapple Square Properties, LLC Sarasota The Isaac Group Holdings, LLC 04/19/2006.... 100,201 12.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 268,908 0 0 [ XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0| Galic Pointe LLC Destin I | I Galic Pointe LLC 03/25/2011.... 2,713,750
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 2,713,750 0 0 0
3999999. Subtotal - Unaffiliated 0 268,908 0 0
4099999. Subtotal - Affiliated 2,713,750 0 0 0
4199999. Totals. 2,713,750 268,908 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./AC.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Co Stocks - Unaffiliated
000000 00 0| Caltius Partners Ill, L.P. Los Angeles CA... | Distribution 06/25/2004 | 01/21/2011 2,360 0 2,360 2,360 0
000000 00 0| Snow, Phipps, & Guggenheim II, L.P. Wilmington. DE... | Distribution 01/08/2010 [03/31/2011 | ...ovvveee 159,115 (0 T [ 159,115 [ coovveee. 159,115 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ..o | cesnisnians 161,475 0 0 0 0 | s 161,475 | ... 161,475 0 0 0 0
3999999. Subtotal - Unaffiliated ...161,475 0 0 0 0 0 0 0 0
4199999. Totals 0 0 0 0 0 0 0 0 0
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. States, Territories and Possessions

70914P PF 3| PA ST THIRD SER B BABS 4.55 07-15-21 | ........... | ....01/04/2011 | WELLS FARGO BROKERAGE 4,311,665 4,290,000 7,591 |1FE
1799999. Total - Bonds - U.S. States, Territories & Possession 4,311,665 4,290,000 7,591 | . XXX
Bonds - U.S. Political Subdivisions of States, Territories and P

126775 TJ 4| CABARRUS CNTY NC 5.10 04-01-23 C21.......corivrirnnriiiriisnsrsesiessissssssssssssssssssssssssessssssssssssssssssssssssnsss. | soosnsenes ....03/31/2011 | SOUTHWEST SECURITIES 2,000,000 2,000,000 1FE

662523 WZ 8| N SLOPE BORO AK BABS 5.226 06-30-21..........eervueemmrrrrismmersissnrssssssmesssssmsssssssssssssssssssssessssssesssssssessses | soseessssos ...01/18/2011 | BARCLAYS AMERICA 2,575,000 2,500,000 7,621 | 1FE

741701 H8 2| PRINCE GEORGES CNTY MD 4.75 03-01-26........c00vuvrmrrrierneerisssssssssessesssssssssssessesssssssssssssssssssssssssssssnsenss | sossesessos ...03/10/2011 | J. P. MORGAN SECURITIES 4,000,000 4,000,000 1FE

971039 PK 2| WILLOUGHBY SD TXB OH 5.294 030121.......vvuuuuireesmmrmesssserssssssssssssssssssssssssssssessssssssssssssssesssssssssssssssenes | sossesssses ....03/09/2011 | RBC CAPITAL 2,000,000 2,000,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 10,575,000 10,500,000 7621 |... )OO S
Bonds - U.S. Special Revenue and Special A t

09089T AY 7| BIRMINGHAM AL B 6.00 04-01-22 C20A18..........oouoummrreemmmrreismessessessessssesssssssesssssssmessssssssssssssessssssssessssnes. | sesnneenes ....02/16/2011 | GOLDMAN SACHS & CO 1,000,000 1,000,000 1FE

183596 CY 9|BALTIMORE MD BRD SCH 5.692 12-15-25 ...02/03/2011 | BARCLAYS AMERICA 4,000,000 4,000,000 1FE

183596 CY 9|BALTIMORE MD BRD SCH 5.692 12-15-25. .02/07/2011 | MORGAN KEEGAN & COMPANY 2,513,725 2,500,000 1FE

29270C WN 1|ENERGY NW WA ELEC B 5.19 07-01-24. ....03/10/2011 | CITIGROUP, 2,300,000 2,300,000 1FE

45129Y TG 1[ID HSG & FIN SFM 6.00 07-01-35 C35.....oocrvvveemcrreressessssissssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns. | soseessenns ...01/11/2011 | CREW AND ASSOCIATES 2,406,556 2,345,000 5,081 |1FE

64970M  XT 5 [NYC MULT FAM HSG DEV 8.42 11-01-27......coooerreerreererismeeseisseesssissessssssssssssssssssssssssssssssssssssssssssssesses | soseeseenns ....01/06/2011 | CREW AND ASSOCIATES 7,140,000 7,000,000 87,383 | 1FE

67755C C7 2| OH ST BLD AUTH TXB 5.13 10-01-22 C20........cc0umurvermmmreessmrsessesesessssesssssssesssssssesssssssesssssssesssssssssssssssenss | avsessnes ...01/20/2011 | SOUTHWEST SECURITIES 1,201,626 1,190,000 19,332 |1FE

927781 UZ 5| VA COLLEGE BLDG SER B 4.50 02-01-25........coccrmrrimmeressnesississsessnesssssssssessssesssssasssssssssssssssssnesssssens. | nossesssses ...01/03/2011 | BANK OF AMER / ML 3,665,205 3,950,000 32,642 | 1FE

934312 AB 5| WARM SPRINGS OR 8.25 11-01-19 AL 18.....cuuiiiiuumiiriiisseisisssseessssssssssssssssssssssssss s s ssssssssssnssssns | sossessseos ....01/24/2011 | CREW AND ASSOCIATES 1,265,000 1,150,000 22,665 | 2FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 25,492,112 25,435,000 167,103 |...c...... DS, S
Bonds - Industrial and Miscell

00213L AA 4| AS AMERICAS 10.75 01-15-16 C13 .01/13/2011 | GOLDMAN SACHS & CO. 100,000 100,000 4FE

01741R AE 2 |ALLEGHENY TECH 5.95 01-15-21 C10-20 ....01/04/2011 | J. P. MORGAN SECURITIES 2,996,580 3,000,000 2FE

02660T DH 3| AHM 2005-1 BA SEQ FLT 08-45..........cvvvummrreermmrressmessssssessesseeesssssssesssssssessesssseesssssssesssssssessssssessssssnesssss. | seonneeses 02/28/2011 | CANTOR FITZGERALD & CO 4,430,484 5,085,204 9,401 |1Z*

03938L AU 8| ARCELORMITTAL 5.50 03-01-21 NC Re ...02/28/2011 | CITIGROUP, 8,942,130 9,000,000 2FE

039483 BB 7| ARCHER DANIELS 4.479 03-01-21 NC......coourrvurmmrreesmersesssessessssessesssesssssssesssssssesssssssessssssnessessssesssssseene | noseessssos ....03/30/2011 | BANK OF AMER / ML 5,036,450 5,000,000 21,542 | 1FE

04544P AD 1| ABSHE 2006-HES A4 SEQ FLT 07-36.........ccrveermmrreiemmserssssseesssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssesss. | noseessssos ...02/28/2011 | RBS SECURITIES/GREENWICH 10,327,859 15,202,000 1,017 |1Z*

045488 AC 7| ASSOC BANC-CORP 5.125 03-28-16 C15.........coerveeerrreriiereesisssesssssssssssssssssssssssssssssssssssssssssssssssssenss. | soseesseses ....03/21/2011 | DEUTSCHE MORGAN GRENFELL 6,967,100 7,000,000 2FE

045488 AC 7| ASSOC BANC-CORP 5.125 03-28-16 C15........ocerreuummereiisesssissesssssssessssssesssssssessssssesssssssessssssssessessssssss. | soseesssnns ....03/22/2011 | KEYBANK CAPITAL MARKET 602,190 600,000 2FE

045488 AC 7| ASSOC BANC-CORP 5.125 03-28-16 C15 ...03/28/2011 | KEEFE BRUYETTE & WOODS. 1,003,430 1,000,000 427 |2FE

045488 AC 7| ASSOC BANC-CORP 5.125 03-28-16 C15 .03/29/2011 | KEYBANK CAPITAL MARKET 4,015,960 4,000,000 1,708 | 2FE

048303 CE 9|ATLANTIC CITY ELEC 4.35 04-01-21 C21 ...03/29/2011 | CITIGROUP, 1,996,960 2,000,000 1FE

05252A BK 6| AUST & NZ BANK 4.875 01-12-21NC Re ....01/05/2011 | BANK OF AMER / ML 8,978,130 9,000,000 1FE

05367A AD 5[ AVIATION CAPITAL 6.75 04-06-21 NC.......oooomrrrriermriirismersissessesssessssssesssssssesssssssessssssssessssssessssssnsesssssens | soseesssoos ....03/30/2011 | J. P. MORGAN SECURITIES 9,000,000 9,000,000 2FE

05532F AB 8| BCAP 2009-RR11 1A2 SEQ SSUP CSTR RE........cvvurmrrrcrmnrecsmmessessssssssssssssssssessssssssssssssssssssssssssssssssss. | sesnseses ....03/08/2011 | BANK OF AMER / ML 1,869,908 2,027,000 3,192 [1Z*

05533C FJ 2|BCAP 2010-RR6 10A8 SEQ SSNR CSTR RE.........cocmmmrriimmrreiimerressnessesssessessssessssssesssssssessssssssssssssnsesseses. | sossesnes ...03/21/2011 | RBS SECURITIES/GREENWICH 3,536,963 3,670,000 12,614 (1Z*

055359 AB 9|BCRR 2009-1 1A2 SEQ SSUP CSTR 0B45RE...........ccoouerirrrimrirerirerissesisessssesssesssesesssssssssesssssssssessennss | soveseseses ...03/30/2011 | RBS SECURITIES/GREENWICH 10,371,296 10,248,000 4,960 |1Z*

055359 AC 7|BCRR 2009-1 2A1 SEQ SSNR CSTR 0740RE...........cmmmrvermurreeiaerreismsemsssssesmessssesssssssesssssssessssssssssssnnsesss | soseesssnns ....01/20/2011 | AMHERST SECURITIES GROUP. 3,146,953 2,900,000 4,719 |12

05567L T3 1|BNP PARIBAS 5.00 01-15-21 NC Reo ...01/12/2011 | BNP PARIBAS 5,953,980 6,000,000 1FE

05956D AC  8|BAFC 2010-R5 1A2 SEQ SSNR 6.0 1037RE.........coovvvrmrrierrrerissnnssessssesssssssssssssssssssssssssssssssssssssssssssssses | sossssnes ...03/22/2011 | GOLDMAN SACHS & CO. 6,321,715 6,551,000 26,204 |1Z*
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05956 AK 7 |BAFC 2010-R9 3A2 SEQ SSNR 5.5 1235RE.........coccmmrririrmerrisrneesissssissessssssesesssssssssssssssssssssssssssssssssnns. | eoeeeses ...02/16/2011 | BANK OF AMER / ML 1,672,000 1,672,000 5364 |2Z*

067316 AC 3|BACARDILTD 4.50 01-15-21 NC S~ ...01/18/2011 | BARCLAYS AMERICA 3,991,760 4,000,000 2FE
06739G AR 0|BARCLAYS BK PLC 5.125 01-08-20 NC Reo ....03/30/2011 | BARCLAYS AMERICA 2,031,160 2,000,000 24,486 | 1FE
06739G BP 3|BARCLAYS BK PLC 5.14 10-14-20 NC ....03/30/2011 | BARCLAYS AMERICA 1,892,740 2,000,000 48,544 | 1FE
084664 BQ 3 |BERKSHIRE HATHAWAY 4.250 01-15-21 NC ....01/03/2011 | WELLS FARGO BROKERAGE 14,946,750 15,000,000 1FE
09064A AF 8 |BIOMED REALTY LP 3.85 04-15-18 C1B........oocoumrveimmrrerisrnesrisessisssessssessssssssssssssssssssssssssssesssssssesses | soseesssons ....03/23/2011 | WELLS FARGO BROKERAGE 4,968,250 5,000,000 2FE

118230 AJ 0|BUCKEYE PARTNERS 4.875 02-01-21 NC.......ovtruuiriuriinerimesissesisessssssssesssssesssessssesssesssssesssesssesesssensss. | nossssneees ...01/04/2011 | BARCLAYS AMERICA 3,984,800 4,000,000 2FE

120568 AU 4| BUNGE LTD FIN CO 4.10 03-15-16 NC.......covvermmervermrreesiersessessesssssssssssesssssssesssssssessssssssssssssssessssssnsesssses. | esnneenes ....03/08/2011 | CITIGROUP, 4,999,550 5,000,000 2FE
12513E AE 4 [CD 2005-CD1 A3 SEQ SSNR CSTR 07-44..........cvvvererrirmeriessnsessssnessssssesssssssesssssssessssssesssssssesssssnessenss | sosssonies ....01/25/2011 | COHEN & COMPANY. 1,287,459 1,245,238 4,877 |12
12527X AB 2| CGCMT 2010-RR3 MLJR SEQ CSTR 06-50RE............cooocrrrriirniiiiinssiiissssississssesssssssssssssssssssssssssssssssses | sossssnes ...03/17/2011 | RBS SECURITIES/GREENWICH 7,973,783 7,898,500 11,344 (1Z*

125278 AC 5| CGCMT 2010-RR2 JA4A SEQ SSNR B.0B8RE.............covvermmurreermaerrissmeressssesssssseesssssssessssssssessssssessssssnesssss. | seoneeeees ...01/10/2011 | CITIGROUP, 17,803,734 16,476,000 77,759 |1Z*
12558M AG 7|CITHE 2002-1 AF6 SEQ STP 02-30 ...02/07/2011 | CANTOR FITZGERALD & CO 2,860,218 2,793,864 4,330 [1Z*

126117 AR 1| CNAFINANCIAL 5.75 08-15-21 .02/09/2011 | J. P. MORGAN SECURITIES 2,988,780 3,000,000 2FE
126390M AN 5| CSMC 2010-15R 2A2 SEQ SSNR 3.5 RE ...03/29/2011 | BANK OF AMER / ML 849,225 1,014,000 1Z*
12645A AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 RE.........ceevviermrrrirmerriissssssssssssssssssssssssssssssssssssssssssssssssssssssses. | svssssnnes ...03/17/2011 | GOLDMAN SACHS & CO. 29,750,305 28,360,000 88,970 | 1Z*
12645B BF 7 [CSMC 2010-17R 3A2 MEZ SSNR 3.50 RE.........oocmrreimmerresimeressiessessssessssssessssssssssssssessssssnssssssssessssseneenes | sossesnes ....03/09/2011 | BANK OF AMER / ML 3,931,250 4,250,000 5372 (1Z*

126458 BH 3| CSMC 2010-17R 3A3 MEZ SSNR 3.5 RE........rvvvreriirierrisiesessissssesssssesssssssssessssssssssssesssssssssssssssssssesssnennss | aossssnnes ...03/09/2011 | BANK OF AMER / ML 3,708,125 4,250,000 5,372 (1Z*
12645D CW 5| CSMC 2010-19R 5A2 MEZ 3.25 08-36 RE............covmrvvrirmnereiiesiisisssssssssssssssssessssssssssssssssssssssessssssesssssanns. | sesneenes ....03/31/2011 | RAYMOND JAMES & ASSOC 6,226,400 6,880,000 2,484 |12
12645E DU 6| CSMC 2010-20R 6A3 SEQ SSNR SSUP RE...........ccomvirrurmmrriimmereisiesssssesssssssssessesseeesssssnesssssessessssssesssssnss | aossssies ....02/22/2011 | BANK OF AMER / ML 6,147,379 6,859,000 16,004 [1Z*
12803P AA 6| CAJUN 2011-TA A2 SEQ 5.995 2-41.......oommreirrrireriieseiseseiesessessisssses s ssssssssessssessssesssssssssesssssssssessssnnes | sonsssens ...02/18/2011 | BARCLAYS AMERICA 11,000,000 11,000,000 2FE

166754 AJ 0|CHEVRON PHILLIPS CHEM 4.75 02-01-21 ...01/13/2011 | RBS SECURITIES/GREENWICH 2,985,060 3,000,000 2FE
17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 9-25-36 .02/15/2011 | RBS SECURITIES/GREENWICH 3,306,188 3,300,000 8,999 |1Z*
17317E BN 0|CMLTI 2010-7 9A2 SEQ SSNR 6.0 1037RE ....03/23/2011 | RBS SECURITIES/GREENWICH 3,569,475 3,661,000 16,475 (1Z*

205363 AL 8 COMPUTER SCIENCE 6.50 03-15-18 NC.......cerrveummrrriemmnrsissessisssssssssssesssssssessssssessssssssessssssesssssesesssses. | aessesnnes ...02/11/2011 | BANK OF AMER / ML 4,300,360 4,000,000 109,056 | 2FE......oocoomverrerrrecnns
21685W BT 3 |RABOBANK UTRECHT 4.50 01-11-21 NC XS~ ...01/04/2011 | BARCLAYS AMERICA 15,956,640 16,000,000 1FE
225418 ES 3 |HEMT 2004-2 M2 MEZ FLT 08-34........covuummrreermmerresmmessessinessesssesssssssessssssssssssssesssssssssssssssessssssnssssssnessssss | soseessssos ...01/21/2011 | CANTOR FITZGERALD & CO 1,617,027 1,907,997 101 |1Z*

23335) AA 4| DSCMT 20111 A SEQ 3.91 03-16.....ccvuurrerrmmerrisreresssessessseesesssssssssssessesssssssssssesssssssessssssssessssssesssssssenns | seonssses ...03/07/2011 | DEUTSCHE MORGAN GRENFELL 5,999,834 6,000,000 47
24702R  AQ 4 [DELL INC 4.625 04-01-21 NC........ooimmrrrremerriiiinnmsrissssissssssssssssssssssessssssssssssssessssssssssssssessssssssssssssessssnes | soveesnes ....03/28/2011 | DEUTSCHE MORGAN GRENFELL 7,963,280 8,000,000 1FE
24736W  AA 8 |DELTA AIR 2011-1 PT 5.3 04-15-19 NC.....oooummrrviummrrrrismerissisessissssssssesssssssessssssessssssesssssesssssssssesssssense | nosessessos ....03/30/2011 | CITIGROUP, 4,000,000 4,000,000 2FE
251510 EP 4|DBALT 2005-3 5A1 SEQ FLT 6-25-35 ...01/06/2011 | BRAVER STERN & CO 6,826,353 8,695,992 2,167 |12
29358Q AA 7|ENSCO PLC 4.70 03-15-21 NC. ...03/08/2011 | CITIGROUP, 2,940,750 3,000,000 2FE
29358Q AB 5|ENSCOPLC 3.2503-15-16 NC XS~ ...03/08/2011 | DEUTSCHE BANK 1,984,780 2,000,000 2FE
29364W AN 8 |ENTERGY LA LLC 4.80 05-01-21 NC......ccovvvrmmrrriirrirriiessisnsesissssssssssssssssssesssssesssssssssssssssssssssssssssnse | sosseseenes ....03/21/2011 | BNP PARIBAS 4,991,350 5,000,000 1FE
307000 AA 7| FAMILY DOLLAR 5.00 02-01-21 NC.....ooorrvuurmrrrismersissmsessissssssssssesssssssssssssessssssssssssssessssssssesssssnseessssene | noseessssns ...01/25/2011 | MORGAN STANLEY & CO 3,979,760 4,000,000 2FE
32027N RU 7 [ FFML 2005-FF5 M2 MEZ FLT 03-35.........0ccmmrverrmnensessessesssesssssssssssssesssssssssssssssssssssssssssssssssssssssssssnsesses | avsesssnes ...01/18/2011 | CANTOR FITZGERALD & CO 1,841,900 2,260,000 1,178 |1Z*

33938# AE 4| FLEXTECH PCKGNG TERM 13.00 03-31-10.......ccurrueummmermeismmemeiessesssssmesssssssessssssessssssessssssesssssssesssssnes | sernneenes ....02/03/2011 | PRIVATE PLACEMENT 100,000 100,000 6*

33938# AE 4 |FLEXTECH PCKGNG TERM 13.00 03-31-10.......curuuurierreieenieeniirsisiessisessisssssesssessssesssesssssesssssssssssssnes | oossseneens ...02/10/2011 | PRIVATE PLACEMENT 150,000 150,000 6*
36962G  4Y 7| GEN ELEC CAP CRP 4.625 01-07-21 NC.......ovvouumrvermmeressmersessesssssssessssssesssssssesssssssesssssssesssssssssssssnesses | ernneenes ....01/04/2011 | MORGAN STANLEY & CO 8,965,800 9,000,000 1FE
369622 SM 8| GEN ELEC CAP CRP 5.30 02-11-21 NC.......cvvuuummrrrermmmrreesesessessseessssssesssssssessssssessssssssessssssssssssnsssssssesesses | soseessssos ....02/08/2011 | CITIGROUP, 3,985,880 4,000,000 1FE
372490 ZZ 8| GENTIVA HEALTH TL B L+500 08-17-16........cocuureruerermrermereserssesesessseessssesesssessssssesssessssssssssessssessssesssseness | sossseeens ...03/17/2011 | BANK OF AMER / ML 3,000,000 3,000,000 3FE
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372546 AN 1| GEO WASHINGTON UNIV 4.452 09-15-21......cccvvvummrremmmeressmmersessmeessssssessssssseessssssessesssssssssssesssssseesssssne | noseesssnns ....03/24/2011 | BARCLAYS AMERICA 5,000,000 5,000,000 1FE
372546 AN 1| GEO WASHINGTON UNIV 4.452 09-15-21......cuivumrirerireriierisesissesisessssesssesssesssssesssssessssesssssesssesssesssssns | sossseessns ...03/25/2011 | BARCLAYS AMERICA 3,465,560 3,450,000 1FE
398433 AE 2| GRIFFON CORP 7.125 04-01-18 C14@105 ....03/14/2011 | DEUTSCHE MORGAN GRENFELL 1,250,000 1,250,000 3FE
40414L AD 1 [HCP INC 5.375 02-01-21 C20@100 .01/19/2011 | UBS WARBURG 4,973,950 5,000,000 2FE
404280 AK 5[HSBC HOLDINGS 5.10 04-05-21 NC ....03/29/2011 | HSBC SECURITIES INC 2,993,490 3,000,000 1FE
42218S AC 2 |HEALTH CARE SVCS 4.70 01-15-21 NC......uevrverrmrreemmerressmersesssessssssessessssessessssessssssesssssssessssssnssssssseses | soseessssos ...01/04/2011 | BANK OF AMER / ML 5,981,880 6,000,000 1FE
42218S AC 2| HEALTH CARE SVCS 4.70 01-15-21 NC.....cooivirriieriierriserisessiesessssssssesssessssssesssssesssesssssessssessssessssessssnens | sosssessees ...01/06/2011 | J. P. MORGAN SECURITIES 3,017,340 3,000,000 1,567 | 1FE
465210 ZZ 8 [ISTAR FINANCIAL A-1 L#375 08-28-13........occvvverrceriereerisneesisssssssisssessssssssssssessssssessssssssssssssssssssesnes | sessesnes ....03/11/2011 | J. P. MORGAN SECURITIES 11,880,000 12,000,000 3FE
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2-12-49........covvirireiirneerissessisssssssssssssssssesssssssssssssssssssesssssssessssnns | soseesssons ....02/04/2011 | RBS SECURITIES/GREENWICH 11,119,641 10,700,000 13,660 |1Z*
46633K AY 9 [JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE........cccovviiiriiiniiinesinssissssisssssssssssssssssssssssssssssnnes | sossessenns ....03/24/2011 | SOUTHWEST SECURITIES 124,674 125,537 535 | 1Z*
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR RE.........coouurrreimerrismessessssesssssseesssssssesssssssesssssssessssssessssssessssssessssssnns | sossssnnes ...01/26/2011 | CAPITALIZED INTEREST. 1,934 7,150 1z
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR RE ...02/26/2011 | CAPITALIZED INTEREST 2,008 7,160 1z
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 37RE .01/03/2011 | RBS SECURITIES/GREENWICH 3,564,558 3,529,265 2,941 |12
502413 BA 4|L-3 COMMS CORP 4.95 02-15-21 C20 ...02/02/2011 | BANK OF AMER / ML 3,977,160 4,000,000 2FE
55608) AE 8| MACQUARIE GROUP 6.25 01-14-21 NC XS ...01/06/2011 | BARCLAYS AMERICA 8,904,690 9,000,000 1FE
55608X AA 5| MACQUARIE BK LTD 6.625 04-07-21 NC R ....03/31/2011 | BANK OF AMER / ML 8,982,450 9,000,000 1FE
56585A AB 8| MARATHON PETRO 5.125 03-01-21 NC.....oooirvverrmrrriirmneerissssssssessssssssssssessssssssssssssssssssssssssssesssssnnes | sessneenes ...01/27/2011 | MORGAN STANLEY & CO 3,997,880 4,000,000 2FE
57645T AA 5| MARM 2007-HF2 A1 SEQ FLT 09-37.......coucrreermerrismmsssesssessesssesssssssssssssssesssssssessssssssssssssssssssssssesssssnnses | essneenes ....01/27/2011 | KGS-ALPHA CAPITAL MKTS 8,973,728 11,749,562 1,302 | 1Z*
58155Q AD 5| MCKESSON CORP 4.75 03-01-21 NC......ccovuuumrreemmeriesmmessessmesssssesssssesesssssssesssssssesssssesessssssssessssssesssssennes | osenees ....02/23/2011 | J. P. MORGAN SECURITIES 2,990,790 3,000,000 1FE
617458 AE 4| MSC 2011-C1 A3 SEQ 4.7 09-47........coomrrurerrireemiesrisssesiessissssisesessssssse st sssssssssessssssssssssssssssesssesssssne | sossssesens ...02/10/2011 | MORGAN STANLEY & CO 6,059,982 6,000,000 21,150 | 1Z*
61759D AP 1|MSRR 2010-R3 2BA MEZ 5.5 10-35 RE ...01/07/2011 | BARCLAYS AMERICA 5,802,625 6,100,000 10,251 (1Z*
61760D AA 1 [MSRR 2011-KEYA 1A SEQ SSNR 4.25 RE. .03/25/2011 | MORGAN STANLEY & CO 19,702,344 20,000,000 68,472 | 1FE
617600 AC 7|MSRR 2011-KEYA 1X |0 CSTR 12-40 RE ....03/25/2011 | MORGAN STANLEY & CO 690,357 40,609,244 2FE
61760D AC 7 |[MSRR 2011-KEYA 1X 10 CSTR 12-40 RE........coetvvveecrrrisrereriseessissssessissssssssssesssssssssssssessssssssssssssessssses | aosessnies ....03/30/2011 | CAPITALIZED INTEREST. 27,130 2FE
6325C0 BY 6 |NATL AUSTRALIABK 4.375 12-10-20 NC XS~ ...03/25/2011 | CS FIRST BOSTON CORP 4,838,400 5,000,000 66,840 | 1FE
6325C0 BY 6|NATL AUSTRALIABK 4.375 12-10-20 NC Reoe ....03/29/2011 | CS FIRST BOSTON CORP 2,651,220 2,750,000 37,096 | 1FE
6325C0 BY 6 |NATL AUSTRALIABK 4.375 12-10-20 NC. Reo ...03/29/2011 | DEUTSCHE MORGAN GRENFELL 1,929,800 2,000,000 26,979 | 1FE
638612 AK 7| NATIONWIDE FIN 5.375 03-25-21 NC......oooorrrriiirriiinnesiisissessssesssssssesssssssssssssssssssssssssssssessssssssssssnns. | sossesssses ....03/22/2011 | MORGAN STANLEY & CO 6,959,400 7,000,000 2FE
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03-36........c0vvuummrrreermersismesissssessssssessessssesssssessssssnsssssssesesssssssessssssnesssssens | sosessesnns ....01/24/2011 | BARCLAYS AMERICA 7,897,409 9,514,951 227 |12+
65557C AD 5|NORDEA BANK AB 4.875 01-14-21 NC [SS— ...01/11/2011 | CITIGROUP, 6,966,610 7,000,000 1FE
65557C AD 5|NORDEA BANK AB 4.875 01-14-21 NC ....03/25/2011 | MORGAN STANLEY & CO 5,106,250 5,000,000 51,458 | 1FE
65557C AD 5|NORDEA BANK AB 4.875 01-14-21 NC XS~ ...03/29/2011 | CS FIRST BOSTON CORP 4,066,400 4,000,000 41,708 | 1FE
67089B AA 6| OHAIN 2011-TA A CLO FLT 4-21..c.ciioiriiiereiieseeeissesissssssssssesssssssssssssssssssssssssssssssesessssssssssssnnes | soseesesnos ....02/04/2011 | MORGAN STANLEY & CO 4,987,500 5,000,000 1z
69138V AB 7| OXBOW 2011-TA A2 ABS 4.969 05-36.........00vuummurriermirrismessisssssisssssssssssssssssesssssssssssssssssssssssssssssssssses. | soseesssons ....03/25/2011 | BARCLAYS AMERICA 7,999,648 8,000,000 1z
695160 AA 9| PACKAGING DYNAMICS 8.75 02-01-16 C13......ouuverrererereriserisessssssssessssssssesssessssssessssssssesssesssssssssens | sesssesens ...01/25/2011 | GOLDMAN SACHS & CO. 250,000 250,000 AFE
74924S  AB 2| RASC 2007-KS1T A2 SEQ FLT 1-37....ccvvuirrriiimesrissssersessssesesssssesssssssesssssssessssssssessssssssssssssessssssnsssssssesssses | soseesssnns ....02/23/2011 | GOLDMAN SACHS & CO 17,800,000 20,000,000 6,000 |3Z*
74928D AV 7 [RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE........otiuiuriiirieriieesiressisssissesssssssssesssessssssesssesssssesssesssssesssesessanes | nsessins ...01/26/2011 | CAPITALIZED INTEREST 13,626 28,991 1Z*
74928D AV 7|RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE.......covvvierrerirressiessesisessesssesssssssesssssssssssssesssssssesssssssessssssnes | sossesnes ....02/26/2011 | CAPITALIZED INTEREST. 14,249 29,081 1z
74928D AV 7|RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE.......ccvviuuerrericereisisessessessessesesssssssssssssssessssssessssssssessssssnessssssnnes | sossssies ...03/26/2011 | CAPITALIZED INTEREST. 14,309 29,201 1z
74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTRRE.......coiiivirirrermiessessessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sessneeses ...01/26/2011 | CAPITALIZED INTEREST 28,430 44,422 1z
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74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTR RE.........eirveuierreimmrrrisssessesssessssssessessssesssssssesssssesesssssssessssssssesssssseenes | sesnmneeses ....02/26/2011 | CAPITALIZED INTEREST. 29,442 44,610 1z
74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTR RE.......c.ovrrvirirresmisssissessessssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssnes | sesnseeses ...03/26/2011 | CAPITALIZED INTEREST 29,675 44,877 1z
74928H BM 7 |RBSCF 2010-RR3 WBTB SEQ CSTR 02-51RE ....03/04/2011 | RBS SECURITIES/GREENWICH 8,273,750 8,000,000 9,177 |1Z*
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695RE .01/20/2011 | RBS SECURITIES/GREENWICH 18,799,817 17,675,750 67,109 | 1Z*
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03-37. ....01/28/2011 | BARCLAYS AMERICA 4,490,334 7,741,955 4,161 |1Z*
759700 AX 4| RAMC 2007-1 AF1B SEQ STP 04/37......oorvveruerresmmeressmessssssessessssessssssesssssssesssssssesssssssesssssssesssssssesssssenes | eoneeeies ...01/03/2011 | CANTOR FITZGERALD & CO 2,752,486 3,191,289 2,564 |4Z*
759950 FX 1| RAMC 2005-4 A3 SEQ STP 2-25-36........0c0uerrevrmmmrresmmsssessisessessessssssssessssssssssssssessssssssssssssnsesssssssssssssssessesss. | nossesessos ...01112/2011 | SOUTHWEST SECURITIES 180,323 190,314 500 [1Z*
78442F EK 0| SLM CORP 6.25 01-25-16 MTN.......oorreeemmreeimmcresissssrsssssesesssssessssssesssssssssssssssssssssssesssssssesssssesssssssesesssses. | senmneenes ...01/11/2011 | BANK OF AMER / ML 4,946,950 5,000,000 2FE
78442F EK 0| SLM CORP 6.25 01-25-18 MTN......oooirriummrreiummernissmessisssesssssssessssssesssssssesssssssesssssssssssssssessssssesssssnsssssses. | sesnneeses ...01/12/2011 | GOLDMAN SACHS & CO 5,031,250 5,000,000 3472 |2FE
80105N AG 0 [SANOFI-AVENTIS 4.00 03-29-21 NC R ....03/22/2011 | J. P. MORGAN SECURITIES 7,918,080 8,000,000 1FE
847788 AP 1| SPEEDWAY MOTORSPORTS 6.75 02-01-19 C.....ooovvurvvermrrriimerriescesissssssssssessssssssssssssssssssssssssssssssssns | soseesssnns ...01/20/2011 | BANK OF AMER / ML 500,000 500,000 3FE
857477 AG 8|STATE STREET CORP 4.375 03-07-21 NC ...03/02/2011 | MORGAN STANLEY & CO 9,965,500 10,000,000 1FE
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8-25-31 .03/11/2011 | RBS SECURITIES/GREENWICH 220,331 244,812 344 11Z*
86359B 5G 2 |SASC 2005-4XS 3A4 SEQ STP 03-35. ...02/01/2011 | AMHERST SECURITIES GROUP. 3,084,500 3,100,000 1,237 |1Z*
883556 AX 0| THERMO FISHER 4.50 03-01-21 NC......cvvuuirererermerimeressenesesessesesessssessssesssesesssssssssessssessssessssessssesssnnsssens | sosssseens ...02/14/2011 | BARCLAYS AMERICA 4,967,650 5,000,000 1FE
885220 DX 8| TMST 2003-4 M1 MEZ FLT 09-43.......cccomrvemmmmrreesmmereesssseesessssessssssesssssssesssssssesssssssesssssssessessssessssssnessssssnns | noseessssns ....02/09/2011 | RBS SECURITIES/GREENWICH 4,999,593 5,916,678 2,842 |12+
887317 AK 1| TIME WARNER INC 4.75 03-29-21 NC......cvvvvummmrrrirmmnessisssssissssssssssssssssssesssssssssssssssessssssssssssssssesssssesessssss. | noseesessos ...03/29/2011 | WELLS FARGO BROKERAGE 3,957,720 4,000,000 2FE
90919U AA 2 [ UNISON LEASE FND 5.349 04-15-17......oocumrrrermerresmmessesmsessesssssssssssessssssssesssssssssssssssssssssssssssssssesssssasnnses | sossssnnes ....02/18/2011 | DEUTSCHE MORGAN GRENFELL 5,970,000 6,000,000 8,024 | 1FE
92554* AA 5| VIANIX DELAWARE LLC 10.00 10-25-10.........ucrveermrrrresmmcsrissmnssssssessssnessssssesssssssssssssssssssssssssssssssssnss | soseesssnns ....01/05/2011 | PRIVATE PLACEMENT 51,426 51,426 6Z
92554* AA 5| VIANIX DELAWARE LLC 10.00 10-25-10.......c0uummmmmcririrmererisssisesssessssessssssssssssssssssssssssssssssssssssssssssssssssens | nosssssnees ...01/26/2011 | PRIVATE PLACEMENT 14,285 14,285 6Z
92769X AE 5| VIRGIN MEDIA SEC 5.25 01-15-21 NC. ....02/24/2011 | DEUTSCHE MORGAN GRENFELL 3,979,280 4,000,000 2FE
92769X AE 5| VIRGIN MEDIA SEC 5.25 01-15-21 NC .02/24/2011 | BNP PARIBAS 2,019,140 2,000,000 2FE
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15, ....03/30/2011 | DEUTSCHE MORGAN GRENFELL 3,977,085 4,025,390 8,798 | 1FE
92935) BA 2| WFRBS 2011-C2 A3 SEQ SSNR 4.498 2-44..........cooverviimerriirnsersessnessessssesssssssssssssssessssssesssssesessssssessssssnns | seoeesies ...02/17/2011 | WELLS FARGO BROKERAGE 8,079,824 8,000,000 8,996 |1Z*
949893 AA 9| WELLS OPERATING 11 5.875 04-01-18 NC.......coouirurmirerrereeimeresessesessssssssessssssssesssssssssesssssssssesssssssnens | sovssessens ....03/28/2011 | J. P. MORGAN SECURITIES 1,985,900 2,000,000 2FE
97063P AB 0| WILLIS GRP HLDGS 5.75 03-15-21 NC. Reos ...03/14/2011 | BARCLAYS AMERICA 6,936,650 7,000,000 2FE
3899999. Total - Bonds - Industrial & Miscellaneous. 625,244,606 684,072,745 986,076 |......... XXX
Bonds - Parent, Subsidiaries and Affiliates
00789# AA 1|AERIELLE LLC 12.00 09-17-12 | ........... | ...01/19/2011 | PRIVATE PLACEMENT 78,125 78,125 5*
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates. 78,125 78,125 0
8399997. Total - Bonds - Part 3 665,701,508 724,375,870 1,168,391
8399999. Total - Bonds. 665,701,508 724,375,870 1,168,391
9999999. Total - Bonds, Preferred and Common Stock 665,701,508 XXX 1,168,391

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
31340B 4  5|FHLMC 141725 PT 12.00 5-01-17.....vververirirrrreins | e 03/15/2011| PAYDOWNS 1,334 ) (3) 05/01/2017{1...........
690353 RX 7 |OVERSEAS PRIV INV 4.44 02-27-27 AL20............... | v.uc. 02/27/2011{ SINKING FUND PAYMENT ....... | covvverermrirervnnines | v 44,198 0 02/27/2027{1...........
83162C FC 2 |SBA SER 94-20B 6.55 2-1-14 AL 02-04 OO 02/01/2011| PAYDOWN 9,441 0 02/01/2014|1..
83162C GC 1 |SBA SER 95-20G 6.90 7-1-15AL 07-05........cccovevrrvens | ceene 01/03/2011| PAYDOWN .133,990 0 07/01/2015{1..
83190A AB  9|SBA 523402 6.54 PT 01-20-35 N 03/15/2011| PAYDOWNS 104,829 01/20/2035| 1..
312931 A6 5|FGLMC A84529 PT 4.50 2-1-39.......ccuuvremrrrerirerirne | e 03/15/2011| PAYDOWNS 53,204 02/01/2039|1...........
31416K WP 9 |FNCL AA2453 PT 4.50 2-1-39......c.covmvvrerreirerninnns | e 03/25/2011| PAYDOWNS 44,236 02/01/2039|1...........
36296 FT  7|GNSF 692378 PT 4.50 2-15-39......cccocvuvvemrrvnrinenes | s 03/15/2011| PAYDOWNS 42,833 02/15/2039|1...........
36296T DP 5[ GNSF 700410 PT 5.0 3-15-39.....0ccvisrinininsnineriinnns | v 03/15/2011| PAYDOWNS 56,146 56,146 03/15/2039|1...........
0599999. Total - Bonds - U.S. GOVEIMIMENT.......cuuiriiiriereriiiisisessier st ettt snsansensenss | sesersseaas 490,211 ...503,124 ....505,122 490,211 | 0 |0 0] 7,298 XXX... [.XXX
Bonds - U.S. States, Territories and P ions
13063A 7F  5|CALIFORNIA STATE 4.85 10-01-14.......covirvircrer [ e 02/03/2011{ MORGAN STANLEY & CO......oc. | coovereremrirervrinieres | v 5,242,800 | ......... 5,000,000 | ......... 5,047,050 | ......... 5,036,516 | ..oovvvverervrenes | crvereeeneel ) | o | e 794) | o | e 5,035,722 | ..covvrvrrirns | e 207,078 |..... 207,078 | ...... 85,549 | 10/01/2014| 1FE......
452151 8V B8|ILLINOIS ST 4.421 01-01-15 NC....ovvovvvirnvinircirinnns | s 02/03/2011] MORGAN STANLEY & CO....cc... | v | cvvenes 4,986,500 | ......... 5,000,000 | ......... 5,000,000 | ......... 5,000,000 | .o [ [ | a0 | | 5,000,000 | .oovivciinines | e (13,500) | ..... (13,500) | .....133,244 |01/01/2015| 1FE......
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. ........rruereriieriirsisessrsiersseessensssessersssssssssssensssssssssssssssnssssssensssesssnsns | seeees 10,229,300 | ....... 10,000,000 | ....... 10,047,050 | ....... 10,036,516 | oovovvvvnersn0 | i (T | s | i (794) | ciiiienn0 | 10,035,722 | ..ooovvvnnad 0. 193,578 | ..... 193,578 |..... 218,793 |...... XXX..o [ XXX....
Bonds - U.S. Special Revenue and Special A t
01016Q AB  8|AKRON ST HSG-B OH 6.51 031518 C13A13.......c.... | veuee 03/15/2011| SINKING FUND PAYMENT........ | cooeverererneerieinenns | vevererinens 80,000 | ..oocvvrnvne 80,000 | ..coovrrenee 80,000 | ..oovvernvne 80,000 oo | verrrererneerinnis | errerenennnniines | e e [ e 80,000 [ ..ovvrrereriis [ v | e (VN I 2,604 |03/15/2018 1FE......
312903 MA  2|FHR 119 H 7 PAC 7.5 1-15-21 coiicineineiienins | e 03/15/2011| PAYDOWNS 546 546 546 | oo 546 546 | oo [ e [ e (V] IO 6 |01/15/2021{1...........
312909 3W  2|FHR 1250-J PAC17.00 5-15-22......cccvuvimrencriirinnes | e 03/15/2011| PAYDOWNS 2,297 2,297 | ... 2,355 | ... 2,333 | o [ evereennd(36) | s | eerieeiieennd(36) | e | s 2,297 | oo | e | e (V1 IS 28 | 05/15/2022|1...........
312915 QG 9|FHR 1491 PAC 7.50 4-15-23........coovrirervrrerernnnns [ e 03/15/2011| PAYDOWNS 20,773 | v 20,773 | 22,023 [ 21,598 [ i | (825 [ | vveienenenn(825) [ e | e 20,773 04/15/2023(1...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9-15-27 R 03/15/2011| PAYDOWNS 49,430 49,430 09/15/2027|1..
3133TC  HE  1|FHR 2018 PG PAC 6.35 1-15-28........ccovvurrrivrrrcrin | e 03/15/2011| PAYDOWNS .34,012 01/15/2028| 1..
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3-15-28 IO o 03/15/2011| PAYDOWNS .20,886 ....20,886 22,392 |.... 03/15/2028| 1..
3133TH S8  1|FHR 2118 PE PAC 6.50 1-15-29.......c0ovvvevvrinirirerirns | e 03/15/2011| PAYDOWNS.........oovvveririrnriinns | coererernenisnineiinenes | vvviininne 138,727 | oo 138,727 | ............145,650 | ............ 143,951 01/15/2029|1...........
3133TS  F2  4|FHR 2303 CK SCH 6.0 4-15-31.....cvvervrrrcricercninnns | ceene 03/15/2011| PAYDOWNS 90,411 | e 90,411 | .o 93,364 | oo 92,638 | ..ovvvrerencenens | verereed(2,227) | o | e 2,227) [ s [ i 90,411 04/15/2031(1...........
3133TU  S7 4 |FHR 2357 QH PAC 6.50 9-15-31.....ccoovrumrrrcrieciiens | e 03/15/2011| PAYDOWNS 73,634 | 73,634 | oo 77,220 | oo 76,522 | oo | eererer(2,888) | oo [ e (2,888) [ oo [ i 73,634 | oo [ | e (V] IO 727 |09/15/2031|1...........
313371 FS 6| FHR 1599-C TAC 6.10 10-15-23......c.ovurrerermerrirrnns [ 03/15/2011| PAYDOWNS .70,306 10/15/2023(1..
31339D 2V 9|FHR 2418 MB SEQ 6.0 2-15-22........ccovverervrrcernns [ e 03/15/2011| PAYDOWNS .99,757 02/15/2022|1..
313398 P7  8|FHR 2334 TD PAC 6.5 7-15-31....cvrivvvrrnererveiseiinnn [ e 03/15/2011| PAYDOWNS .33,444 07/15/2031{1...........
313399 PS 0 |FHR 2347 VP PAC 6.5 3-15-20.......cccmervmrrreriecines | e 03/15/2011| PAYDOWNS .98,152 03/15/2020(1...........
31340Y KF  5|FHR 31-E PAC 7.55 5-15-20.......ccevevrmrrrerverciinns | 03/15/2011| PAYDOWNS 1,440 05/15/20201...........
31358F M5 5|FNR 1991-12 H PAC 7.0 2-25-21 JOTR 03/25/2011| PAYDOWNS 977 02/25/2021(1..
31358N  H3  9|FNR G92-29 J SCH 8.00 7-25-22.......cccovevrvvrrerirniens | ceene 03/25/2011| PAYDOWNS 9,193 07/25/2022(1..
31358N M5  8|FNR 1992-119Z ZX 8.00 07-25-22 N 03/25/2011| PAYDOWNS .10,755 07/25/2022(1..
31358P EE 3 |FNR 1992-117 M PAC 7.0 7-25-22......c.vvvumverrerirnnins | eeee 03/25/2011| PAYDOWNS .16,926 07/25/2022(1...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10-25-22.......ccocvvvvvvermrircinns | cerne 03/25/2011| PAYDOWNS 2,311 10/25/20221...........
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31358R Y7 2|FNR G92-66 KB PAC 7.0 12-25-22..........covvivvvrerres | ceeee 03/25/2011| PAYDOWNS 20,427 | i 20,427 | 22,167 | 21,567 | i | s (1,140) | oo [ s (1,140) [ ..o 12/25/2022(1...........
313590 H5  5|FNR 1993-155 PJ PAC 7.0 9-25-23......c.ovvvrvvervcennns | ceene 03/25/2011| PAYDOWNS 83474 | i B34TA | i T0,272 | i 87,4071 | | s (3,927) | oo [ s (3,927) [ oo 09/25/2023|1...........
31359H NW  O|FNR 1994-63 PK PAC 7.0 4-25-24.........ooovvmievnins | e 03/25/2011| PAYDOWNS .16,888 04/25/2024(1...........
31359L  ZF  5|FNR 1995-19 ED SEQ 6.50 1-25-22.........ccvvvvvrverins | e 03/25/2011| PAYDOWNS 8,724 01/25/2022|1..
31359N  2W O |FNR 1997-19 PG PAC 7.0 4-18-27......cccovvvvrerrrncinnns | ceene 03/18/2011| PAYDOWNS 17,858 04/18/2027(1..
31359V GF 4 |FNR 1999-1 PJ PAC 6.50 2-25-29........cccovvvvvrvvrrernnes | e 03/25/2011{ PAYDOWNS.......oovvmririnirneinnns | crrverseneirersninsees | oveeninnns 134,064 02/25/20291..
313602 GQ 1|FNR 1988-25 B SCH 9.25 10-25-18........ccovevvvrrrvere | e 03/25/2011| PAYDOWNS 2,990 | cooiveeni2,990 | i 2,981 [ 2,986 [ | e 4 4 10/25/2018(1...........
313603 BQ 4 |FNR 1989-79 D PAC 9.0 11-25-19.....cccvvvrnirmrrirns [ 03/25/2011| PAYDOWNS 5,800 [ .ooiieeen5,800 | coiiiirinnn6,432 | 6,158 | i | (358) (358) 11/25/2019] 1...........
31392A  F5 2|FNR 2001-73 PG PAC 6.0 9-25-31........coecevvvrvrvvnnnns [ v 03/25/2011| PAYDOWNS........ooovvvreriirirnriinns | crorerernneissineinenes | vvvieninns 118,793 | ccvvvv 118,793 09/25/2031|1...........
31392B AN 6 |FNR 2001-70 PE PAC 6.0 7-25-31......ccvevrvnerierirnes | eeee 03/25/2011| PAYDOWNS.......cooovreremrrenerins | crereeernesinseeseisienes | oeevnneenns 127,312 | v 127,312 07/25/2031|1..
31392B SC  1|FNR2002-6 L SEQ 6.0 2-25-32........0cccvvvvrierirnririnns | e 03/25/2011| PAYDOWNS 252,535 | .ovvonnc. 252,535 , , , X 02/25/20321..
31392E PC 8 |FNR2002-58 PG PAC 6.0 9-25-32.......cccmervrmrrrrerires | coeee 03/25/2011| PAYDOWNS 355,118 | .ovvvneees 355,118 | coovvvene 374,280 | ..ooovenee 369,553 | ..ovveerierirenes | v (14,435) | ..o | e (14,435) | ovonvecrens | v 355,118 [ oo [ v | cereeeineenns (VN I 3,374 |09/25/2032(1...........
31392F BQ 9|FNR 2002-70 QG PAC 5.50 6-25-31........cocorerermeennns | o 03/25/2011| PAYDOWNS.......cooorereimeirerinns | croererneeisseiseisienes | eveiseenns 199,019 | covvrvs 199,019 | oovvvree 201,351 | covrrrne 199,529 | .ooveernviinrinns [ s (510) [(310) ) U IS 199,019 | oo [ e [ v (V)N I 1,639 |06/25/2031|1...........
31392H A7 8|FNR 2003-9 DA SEQ 4.50 12-25-16........cocrvervrmrrnes | cevee 03/25/2011| PAYDOWNS 79,498 | .o 79,498 12/25/2016(1...........
31392K 5C 6 |FHR 2455 GK PAC 6.50 5-15-32........ccovvumervnirrnerins | e 03/15/2011| PAYDOWNS 248,808 | ............ 248,808 05/15/20321..
31392M  5R 9| FHR 2448 TX PAC 6.0 5-15-32.....ccccevvvirermrvrirerrans [ e 03/15/2011| PAYDOWNS 196,524 ..196,524 05/15/2032| 1..
313921 JK  5|FNR2001-57 PD PAC 6.50 10-25-31.......ccocvvererirnee | ceene 03/25/2011| PAYDOWNS 68,244 ....68,244 , . 10/25/2031(1..
31393M  FK  2[FHR 2591 WB PAC 4.0 2-15-30.....ccc0mvvvmrercrrrseienes | ceene 03/15/2011| PAYDOWNS 209,589 | ..ot 209,589 | oo 212,646 | ....ccoonc.. 212,232 (2,643) [ .ooovereeerrnne | e 209,589 02/15/2030(1...........
31393Q AW 2|FHR 2621 PG PAC 5.50 12-15-31......ccevveviererinrans [ v 03/15/2011| PAYDOWNS 690,868 | ............ 690,868 | ............ 704,685 | ............ 698,660 | .....coovrerreres | verrerd7,792) | oo [ s (7,792) [ oo | v 690,868 12/15/2031(1...........
31393Q PE  6|FHR 2614 UD PAC 5.50 6-15-31.......ocvvverceernrirenres | e 03/15/2011| PAYDOWNS.........oovvereereeeriens | cooeressrieseresiieses | covvreeninns 733,464 | ............ 733464 | ............ 748,404 | ............ 740,515 | .oovvvcvrerreen | e 7,051) | oo [ s [0S X1 T 733,464 06/15/2031(1...........
38373Q MR 9|GNR 2003-39 GE PAC 5.50 8-16-32..........cccuomrvcnnns [ o 03/16/2011| PAYDOWNS 322,617 (2,511) ....322,617 08/16/2032| 1..
38373W  GY  8|GNR 2002-19 PG PAC 6.45 3-20-32.........cocccovrrmerrs | ceene 03/21/2011| PAYDOWNS 149,090 (2,072) 03/20/20321..
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5-20-32........ccocommrvrmerns | eeeee 03/21/2011| PAYDOWNS .70,869 (3,096) 05/20/2032(1..
383739 N8 8| GNR 2001-17 PG PAC 6.50 4-20-31.........oovvevvrrverrs | e 03/21/2011| PAYDOWNS 14,174 X (489) 04/20/2031|1...........
45129Y SZ  0|ID HSG & FIN SFM 5.87 07-01-35 AL23.........oocvevrens | oeee 01/01/2011| SINKING FUND PAYMENT........ | coovvererrsermeriienes [ veeireennd 430,000 | ...oovvvne 430,000 | ............ 442,363 | ............ 440,786 (V1 ISR ISP 440,786 | .coovvvrrriiens | o (10,786) | ... (10,786) | ...... 12,621 {07/01/2035| 1FE......
60415N  E4  O|MN ST HFA6.13 07-01-38 AL02-35 C16........covvvveres [ e 01/01/2011| PARTIAL CALL 380,000 | ....cooee. 380,000 | ..ccoonee. 400,425 | ............ 399,225 0 [ e | e 399,225 | ..oovvvrrcans | e (19,225) | ..... (19,225) | ...... 11,647 |07/01/2038| 1FE......
64908P AA 1 |NEW VALLEY GEN Il 5.131 01-15-21A16......c.oevrves | e 01/15/2011| SINKING FUND PAYMENT. 194,551 0 | o | e TOABET | s [ [ v (V)N I 4,991 | 01/15/2021| 1FE......
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 918(EMPI)........ccooves | e 01/11/2011| SINKING FUND PAYMENT......... | cooverereeerneennrirnenns | errreernen85,899 | 85,899 | oo BATT5 | 083,862 [ e | e 4 A | i | 83,866 | s | e 2,033 | ....... 2,033 | oo 630 |09/11/2018|4...........
649705 JJ O |EMPIRE INS NY IND DEV 8.80 918(EMPI)......cccoures | vonee 02/11/2011{ SINKING FUND PAYMENT........ | cooververreirerinninninns 18 18 | evevvinnee [ vererrneenn 84,480 | o | e 2,034 | ... 2,034 | ........ 1,269 | 09/11/2018|4...........
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 918(EMPI)........ccccves | e 03/11/2011| SINKING FUND PAYMENT........ | ceoverrerirerercernens 31 31 | e | 84,493 | | 2,021 | ........ 2,021 | e 1,903 | 09/11/2018|4...........
676907 QB 7 |OH HFATXB 5.32 09-01-38 C 16 AL 30.....c.cccoevurvree | o 03/01/2011| SINKING FUND PAYMENT........ 585,000 | ..ooceeee. 585,000 | ............ 592,313 | toirren 591,310 | s [ e (160) (160) [ .ovvrrvervrree | wrrreene 9150 | s | e (6,150) | ....... 6,150) | ...... 15,561 | 09/01/2038 1FE......
92813H WN 2 |VAHSGDEV M 6.40 1-1-16 AL 09-04-13.....cccevunre | conne 01/01/2011| SINKING FUND PAYMENT. 370,000 | ....ccoo.. 370,000 | ............ 370,000 0 i | 370,000 | oo e [ o) 0] . 11,840 [01/01/2016| 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENT. ... ..uiuuuiisiisieieiaessianisseissers st sess s ssns st snssnnsssnsessssssasnss | sssssesas 7,079,202 7,079,202 | ......... 7,278,498 | .......7,228,034 | ..ccoo0 | s (118,759) 0] . (118,759) | cvovvvinennnc0 | 1000 7,109,275 | i | s (30,073)] ..... (30,073)|.....107,735 |...... XXX... [ XXX...
Bonds - Industrial and Miscellaneous
G4906# AA 4 |ASHMORE ENERGY INT REV L+300 3-30-12.......... | ..... 02/18/2011{ PAYDOWN 696,133 | ............ 696,133 | e 694,392 | ........... 695,674 46 A8 | s [ e 695,720 | ...cvvvvererns | e A3 | s 413 | 3,129 |03/30/2012 3FE......
000292 AA  0|AAA2007-2 A1 SEQ FLT 01-46.......oocorrererrrnrienrrs | e 03/30/2011| PAYDOWNS 272,027 | oo, 272,027 | oo 195,180 | ccovvvrnc 195,685 | ...ovvevrerverins | v 76,342 | oo | e 76,342 | oo | s 272,027 | ovveevieeiinne | o | e (V] IO 146 | 01/27/2046| 1Z*.......
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00086R AA  5|ACLC 1997-A A1 ABS FL 7.12 9-17-12...ccovvvvirvnns | e 03/15/2011| PAYDOWNS 33,188 | v 33,188 | oo 33,188 | oo 33,188 0 09/17/2012| 4Z*.......
00086R AC  1|ACLC 1997-B A1 ABS FL 6.728 4-15-14..........coccnver | weene 03/15/2011| PAYDOWNS 52,557 | v 52,557 | .oveee. 52,557 | ... 52,557 0 04/15/2014
002447 ZZ 6 |AWAS TLL+575 06-10-16.......o.cvererrrrinrirerieeireenns R.. [03/10/2011) PAYDOWN.......ccomrrvmmrrnerierinns | ceeneerineinsersnenienes | eveiseinns 100,000 79 79 06/10/2016
00505H AA  0|ACST 2006-1A G1 ABS FLT 06-20-31.......cccrvreemures | ceeee 03/15/2011| PAYDOWNS 48,252 | i 88,252 | i 83,306 | 3,515 [ | AT37 | o [ v 4737 | 06/20/2031
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12-20-40.......c.cvcvvrerers | eene 03/21/2011| PAYDOWNS .37,686 0 12/20/2040
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 0637...........0. | vvuee 03/25/2011| PAYDOWNS .29,581 ..29,581 25,004 | | s WY IO IS LY 4 06/25/2037(1Z*.......
00703P AB 0 |ARMT 2006-2A 2A12 SEQ SSUP CSTR 36RE.......... | ..... 03/25/2011| PAYDOWNS 351,835 | ....cco.ee. 351,835 | ............292,023 | ... 300,121 [ .o | e 51,714 | e | e 51,714 | s 05/25/2036| 1Z*.......
020520 XX 5|ALON USA ENERGY TL L+225 06-22-13........ccourvres | o 03/31/2011{ PAYDOWN 4,618 4618 | . 3,833 | L 3,983 57 57 06/22/2013| 4FE......
020520 XY 3 |ALON USA ENERGY DD L+225 06-22-13........cccccrues | oene 03/31/2011| PAYDOWN 577 577 | o879 | i 498 [ | e 7 7 06/22/2013| 4FE.......
02146T AL 1|CWALT 2006-24CB A11 SEQ 5.75 6-25-36........cc0ee. | cvvne 03/25/2011{ PAYDOWNS.......cocvmririirinirenen | errerenneirernnineins | oeveniens 170,597 | oo 170,597 | 114,939 | 97,195 [ | e 73,402 | oo | e 73,402 | v 06/25/2036| 1Z*.......
02639M AH  9|AGFMT 2006-1 A2 SEQ 5.75 12-25-35.........cccvcvvvres | ceeee 03/25/2011| PAYDOWNS 208,953 0 12/25/2035| 1Z*.......
02660L AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10-46.........coco | veuee 03/25/2011| PAYDOWNS 44101 | 44101 | 33,075 | 033,669 | | e 10,432 [ .o | e 10,432 | oo 10/25/2046(1Z*.......
02660T DH 3| AHM 2005-1 6A SEQ FLT 06-45.........ccocrmrvervriririrs | crrne 03/25/2011{ PAYDOWN 55,758 | covreerrenn. 55,758 | e iB8.579 | s [ e | e TATY [ i | v TAT9 | oo 06/25/2045(1Z*.......
026609 AM 9 |AMER HOME PRODUCT 6.95 03-15-11 NC.......cc.... | e 03/15/2011| REDEEMED.......cccovvvnrrircrirnns 3,000,000 | .........3,000,000 | .........3,096,167 | .........3,014,790 | .....cccoevurirurs | wrrens (14,790) | ..ovvvevvrrrivnin | e (14,790) | oo 03/15/2011
03215P BN 8 |AMRES 1997-1 A7 SEQ 7.61 03-25-27......ccoovvrvrerers | ceene 03/25/2011| PAYDOWNS T1,025 | e 71,025 | 70,948 [ 71,040 | | e (15) (15) 03/25/2027
03215P DM 8 |AMRES 1998-1 A5 SEQ STP 10-25-27......ccccceuvverrs | eene 03/25/2011| PAYDOWNS .97,069 0 10/25/2027
037028 AA  1|AHR 2002-2A A CDO FLT 12-24-17....ooovvrrvrenrrnnins | oo 02/24/2011| PAYDOWNS 44825 | i 44,825 | e AETA | 2,840 [ | 1,985 [ v | v 1,985 | oo 12/2412017{1Z"......
038521 A*  1|ARAMARK SYN LC L+187.501-26-14......cocovvrrerrs | eene 01/17/2011| BANK OF AMER / ML.....ccvvrevis [ corerrerirneirneeinseins | veeveeinnnd 65,811 | .ovreeern65,811 | 85,622 | v 85,711 | s | e, 2 2 01/26/2014| 3FE......
038521 A# 7|ARAMARK T/L L+187.501-26-14.........ovvvvvrverrrerns | e 01/17/2011| BANK OF AMER / ML......cccovvves | corrmrirnmrisnineivenes [ v 781,805 16 16 01/26/2014| 3FE......
04249@ AD  3|ARMY & AIR FORCE 4.95 10-15-24........cccomevimmrnnce | o 01/15/2011| SINKING FUND PAYMENT........ 7,960 7,960 | e 7,960 | e 7,960 0 10/15/20241...........
04249@ AD 3|ARMY & AIR FORCE 4.95 10-15-24.. .102/15/2011| SINKING FUND PAYMENT........ 7,992 7,992 7,992 0 10/15/2024
04249@ AD  3|ARMY & AIR FORCE 4.95 10-15-24.. .103/15/2011| SINKING FUND PAYMENT......... 8,025 8,025 8,025 0 10/15/2024
04481# AA 4 |ASHMORE ENERGY INTL TL L+300 3-30-14........... | ..... 02/15/2011| PAYDOWN 075 | e 4,506,088 296 296 03/30/2014
049164 AK 2 |ATLAS AIR 98-1 A7.38 01-02-18 NC........coevevvrrvurns | eene 01/02/2011| SINKING FUND PAYMENT........ | cooveverererneerireiinies | v 83,394 | oo 83,394 | oo 84,019 | ...... 83,995 0 01/02/20183...........
049164 AK 2 |ATLAS AIR 98-1 A 7.38 01-02-18 NC.......ovevuvrrmeres | crene 02/02/2011| SINKING FUND PAYMENT........ | cooeverererneereninenns | verererinens 46,057 | .ooooverrnnes 46,057 | ..o 46,402 | ...oovvenees 46,389 (3) () ] SN IO 46,386 [ ...ooovreirins | e (329) cvvvvvn (329) | oo 567 |01/02/2018|3...........
049164 AK 2 |ATLAS AIR 98-1 A 7.38 01-02-18 NC....c..cvvvvvrervrnes [ v 03/02/2011{ SINKING FUND PAYMENT......... | covveerermrivervrnenes | v 39,255 | oo 39,255 | .o 39,550 | woverriren 39,538 5) () R IS 39,533 | i | e (VL) — (278) | oo 724 101/02/2018|3...........
049164 AU 0 |ATLAS AIR 99-1 A-17.201-02-19 AL34.......ccovvrrics | e 01/02/2011| SINKING FUND PAYMENT........ | ceoverrerereeevenennins | cvvrrennn85,123 | 55,123 | e 55,054 55,056 0 01/02/2019
049164 AU 0 |ATLASAIR 99-1 A-17.201-02-19 AL34.......ovvmvrrrncs | e 02/02/2011| SINKING FUND PAYMENT. 0 01/02/2019
05115Q AC  7|AUGUSTAV A2 6.40 2-28-11 AL022811.......cceveveres | vorne 02/28/2011| REDEEMED..........ovvverirerirnnns 331,709 | v 331,709 | oo 329,609 | oo 331,674 35 35 02/28/2011
05454R  AE 0 |AXCAN INTER HLDG 9.25 03-01-15 C11!.coocvvrvrerne | ceene 03/14/2011| REDEEMED BY CALL................ 2,674,092 2,500,000 | ......... 2,468,425 | ... 2,478,852 844 844 | v | e 2479,696 | oo | 194,397 |..... 194,397 |..... 123,978 | 03/01/2015| 4FE......
05454R  AG  5|AXCAN INTER HLDG 12.75 03-01-16 C12!.......ccoece. | oo 02/09/2011{ IMPERIAL CAPITAL 2,210,000 255 255 | oo | 001,982,556 [ v | e 227,445 | ..... 227,445 | ... 115,458 |03/01/2016
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 37RE......... | ..... 03/28/2011| PAYDOWNS 520,195 34,148 | v | e 34,148 | .o | 520,195 [ s [ [0 | s 4,357 | 04/26/2037
05531U AF  7|BCAP 2009-RR5 3A2 RR MEZ 5.5 0836RE............... | ..... 03/08/2011| PAYDOWNS .96,901 22,989 22,989 08/26/2036
05531U AN 0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 35RE......... | ..... 03/08/2011{ PAYDOWNS.......covermrvrinnrnnienns | crrversirnsiernninsees | overeninnes 467,710 467,710 ...457,186 ...457,919 |.. v 9,791 9,791 rreernnnenBBTT10 | e [ | v [ 3,731 |06/26/2035( 1Z*.......
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 36RE.......... | ..... 03/29/2011| PAYDOWNS.......coouervrrrreninrernes | crreriereneesssnisenns | everneens 1,934,844 | ......... 1,934,844 | ......... 1,818,755 | ......... 1,831,306 [ ..coovveverreres | e 103,538 | .coovvvevrrveres | v 103,538 | oo | v 1,934,844 | ..o e | e 0 . 19,756 |11/21/2036(1Z*.......
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.0 37RE............ | ..... 03/28/2011| PAYDOWNS........oocvvrirnerinrinnns | o | cvereeens 1,480,460 | ......... 1,480,460 | ........ 1,439,749 | ........ 1,442,778 | oo | v 37,682 | .o | e KAV IR 1,480,460 | ...ooovvverirens | o | e 01 . 13,884 |06/27/2037|1Z"......
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05532E  AS 4 |BCAP 2009-RR10 9A1 SEQ SSNR 6.0 37RE............ | ..... 03/29/2011| PAYDOWNS 844881 | ...........844,881 | ..........820,590 | ...........822,885 | ...ccccoeivinis | v 21,996 | .o | e 21,996 [ oo | 844,881 | i | |0 [ 7,860 |06/26/2037(1Z*.......
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR5.5RE.............. | v.uc. 03/29/2011| PAYDOWNS T3A70 | e 73470 | e 72,369 | e 72,428 | | e 1,042 | | e 1,082 | e | e TATO | i [ e [0 [ e 674 |03/26/2036| 1Z*.......
05532E CP 8 |BCAP 2009-RR10 18A1 SEQ SSNR 6.0 RE.............. | v..c. 03/29/2011| PAYDOWNS 902,422 | ...........902,422 | ...........874,785 | ....c.....876,765 | ..coovvrrvirrais | e 25,657 25,657 | coveevrverienies | ceerreennn02,822 | oo [ oo | eevieniieenn0 | s 9,203 |03/26/2037(1Z*.......
05532K AP 6 |BCAP 2009-RR13 18A1 SEQ SSNR 37RE.........ccocc. | e 03/28/2011| PAYDOWNS .31,064 829 829 | e [ 31,064 | i [ | 0| 241 |07/26/2037| 1
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNRRE.......cccce. | e 03/28/2011| PAYDOWNS .1,314,152 ,314,152 S 3,089 3,089 | oo | e 1,314,152 [ | e [0 12,378 |12/26/2036| 1
055350 BG  8|BCF 1997-R2 3-B1 MEZ 7.00 12-25-35.......cccovvvvvrrns [ e 03/25/2011{ PAYDOWNS.......oovvmririnirneinnns | crrverseneirersninsees | oveeninnns 105,825 | .ovvvvenee 105,825 | ..ooovvene 102,045 | ..o 102,895 2,930 2,930 rreennnen 105,825 [ e [ | 0 [ e 1,600 |12/25/2035(1Z*.......
055359 AB  9|BCRR 2009-1 1A2 SEQ SSUP CSTR 0845RE.......... | ..... 03/30/2011{ BANK OF AMER /.....coovvuvviirens | cerernnireirerseenens | e 10,448,957 | ....... 10,248,000 | ....... 10,371,296 (V1 ORI IR 10,371,296 | .coovvvvvcrvens | ceen 77,662 | ... 77,662 | ... 4,960 | 08/17/2045|1Z".......
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5-25-35......ccccvmvvevrviens | v 03/25/2011{ PAYDOWNS.......covvmriiiinineienns | erversnineirersnineines | veenriens 11,947 | 1947 | 90,817 | wvvereriren 87,499 | .o | e 28848 | i | 24,448 | ..o 05/25/2035(1Z*.......
05948X WD 9 |BOAMS 2003-8 1A13 NAS 5.50 11-25-33.......cvveevurer | oene 03/25/2011| PAYDOWNS 390,428 | ............ 390,428 | ........... 393,052 | .oovoneeen 392,540 | ..o (2,112) 11/25/2033({1Z*.......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 35......cccocvves [ e 03/25/2011| PAYDOWNS 83,625 | coirerrnn83,625 | i 73,903 | el TT,545 | i | e 8,080 | i | 6,080 | .cooorirrrine 11/25/2035( 1Z*.......
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11-46.......... | ..... 03/21/2011| PAYDOWNS 315,077 53,468 11/20/2046| 1Z*.......
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1-25-37.......ccvvvvverenns | corne 03/25/2011| PAYDOWNS 6,676 | .oovoeeeerrn 14,030 | 13,328 | 10,993 | [ e (B31T) | i | e (4317) | e 01/25/2037| 1Z*.......
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10-25-36..........cc..... | ... 03/25/2011| PAYDOWNS 3,078 6,348 | .oooieennn8,031 | 5,540 | e (2,462) 10/25/2036| 4Z*.......
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 5-25-37......ccccvvrvvrrre | ceene 03/25/2011| PAYDOWNS 295917 | oovveeee. 295917 | .oi0eni258,927 | 1oiiiin258,357 | i | 000 37,560 [ [ 37,560 | .o 05/25/2037| 1Z*.......
05954D AL  0|BAFC 2007-E 6A1 PT SSNR CSTR 092037.............. | «.... 03/21/2011| PAYDOWNS.........ooovvrereerenriens | cvoevesesiessiesssnnes | covvresnions 173,649 173,649 | .o 151,074 | 1 131,705 | o | e 1,944 | s | e 41,944 | e 09/20/2037
05955D AA  3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37 RE............... | ..... 03/28/2011| PAYDOWNS 905,570 ..905,570 0 09/26/2037
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 37 RE........... | ..... 03/28/2011| PAYDOWNS 45,236 45,236 | oo 41,166 | LTI | | 3,525 3,525 01/26/2037(1Z*.......
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2-28-41.........coovvvvvere | e 03/28/2011{ PAYDOWNS.......cocvmririiririrenes | errerenineirerenineees | veeeriens 171,658 | .o 171,658 171,658 (V1 ISR ISP 171,658 | oo | e 02/28/2041|1Z*.......
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 37......cccccvvvre | eene 03/25/2011| PAYDOWNS 5,919 5,919 2,553 | oo [ e 3,366 3,366 | .o | e 5,919 | oo | e 04/25/2037|1Z*.......
073871 AX 3 |BALTA2006-4 23A2 SEQ SSNR CSTR 8-36............ | ..... 03/25/2011| PAYDOWNS 37487 | 41,330 | cooeereree35,957 | i 35,490 [ s [ e 1,997 | | e 1,997 [ oo | e 3TABT | e [ e, 08/25/2036| 1Z*.......
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12-25-36.......cccconvee | oo 03/25/2011| PAYDOWNS........c..oovviririnniiens | corerinniissisniiens | o 148,299 | .o 148299 | .........102,326 | oo 103,313 [ | e 44,986 | ..o | e 44,986 | ..oovrvrvienn | e 148,299 | s [ 12/25/2036| 1Z*.......
085791  A*  2|BERRY PLASTICS TR C L+200 04-03-15.......ccccouves | oene 01/28/2011| CS FIRST BOSTON CORP........ [ covevererermeerreinenes | cvvreees 1,668,133 ,697,846 113 13 ..(21,936) 04/03/2015| 4FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12-15-29.......covvvvvrvrrerns | v 03/15/2011| PAYDOWNS 26,993 | .o 26,993 | .oioirrenn26,993 [ i 14,983 [ | 12,010 [ .o | e 12,010 | oo | v 26,993 | i [ e, 12/15/2029| 6Z*.......
12189P AD 4 |BURNTHETC 6.23 7-2-18 AL 06-14..........coccvvvencrs | ceeee 01/02/2011| SINKING FUND PAYMENT........ | cooeverivivnrvervenes [ v 146,911 | covvvve 146,911 | oo 134750 | 140,123 [ | e 2 2 | e | e 140,125 | oo | e 6,786 | ........ 6,786 | ........ 4,576 | 07/02/2018| 1FE......
12189P AE  2|BURNTH ETC 7.16 01-02-20 AL 02-16.........ccovveree | ceene 01/02/2011| SINKING FUND PAYMENT........ | cooveererrserneriienes | v 221,763 | oo 221,763 238,164 (4) [ TN [ 238,160 | ...coovvrerrrnnns 01/02/2020( 1FE......
12189P AJ 1 |BURLINGTON/SANTA 6.727 07-15-22 A16......cccccree | .. 01/15/2011| SINKING FUND PAYMENT ........ | cooverrerirncirneeinneins | eeeveeinenns 34,220 | oo 34,220 | .............40,308 | .............. 38,690 | ..ovvveririiens | i (12) (2] S 38,678 | ..covvriiirinne 07/15/2022| 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01-15-22 A16........ccovvvvures | ceene 01/15/2011| SINKING FUND PAYMENT........ 0 01/15/2022| 1FE......
12514A AB  7|CD 2007-CD5 A2 SEQ 5.655 11-44.........coerervrrerns | e 03/18/2011{ PAYDOWN 291,055 | ...cc.een.291,055 | .oeern301,225 | 1iirii297,938 | oo [ i (1K) T I ((GRICK) T 11/15/2044|1Z*.......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 03/23/2011| PAYDOWNS 8,066 8,066 | ..oovrerrnnn 7,904 [ 4,860 [ [ i 3,406 3,406 | oo | erirerirnerenn8,066 | e [ [ i (1 [ I 73 |06/20/2036| 1Z*.......
12544B  AE  3|CWHL 2007-HY5 3A1 SEQ SSNR CSTR 0937......... | ..... 03/25/2011| PAYDOWNS.......cooovvvrerimrirerinns | crerererneeiseinnerinenes | veeineenns ATTA87 | ek ATTABT | ek 115,172 |l 117,354 | | v 59,833 59,833 | oo | e TTTABT [ s e | e (V)N I 1,384 |09/25/2037|1Z*.......
125509 BF  5|CIGNA CORP 7.00 01-15-11 NC......coovvvvvrmrereinriranns [ e 01/15/2011{ REDEEMED...........coovvvrririnines | crrverevenrirerinnsires | cvnvnend 4,125,000 | .........4,125,000 | ........4,221,154 | ... 4,125,584 | ..ocovvirivvines | e (584) (584) 01/15/2011
12558M AG 7| CITHE 2002-1 AF6 SEQ STP 02-30........ccvevvveerenne | werne 03/25/2011{ PAYDOWN 41,368 | 81,368 | 82,350 [ e [ (982) (982) 02/25/2030
125581 FT  0|CIT GROUP INC 7.00 05-01-13 C11...ovvevrrrerirerns [ 01/31/2011| PARTIAL CALL .85,248 157 157 05/01/2013
125581 FT  0|CIT GROUP INC 7.00 05-01-13 C11...ovvvrirervrirvirns [ e 03/31/2011| PARTIAL CALL 83,576 ..83,576 78,514 483 483 05/01/2013
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8-15-20......cccvuvrerrmerrrerinns | v 03/15/2011| PAYDOWNS 349,240 | ............ 349,240 308,061 | ..ovveerreririces | e 1179 | | e A179 [ 08/15/2020
DEUTSCHE MORGAN
12561E  AK 1| CKE RESTAURANTS 11.375 07-15-18 C15.......ccc00o. | veene 03/08/2011| GRENFELL 2,235,000 | ......... 2,000,000 | ........ 1,961,700 | ......... 1,963,114 587 587 | oo | e 1,963,701 | oo | e 271,300 |..... 271,300 |..... 149,139 | 07/15/2018| 4FE......
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12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 36RE........... | ..... 03/28/2011| PAYDOWNS 98,806 | ..ccovvvne. 98,806 0 04/26/2036 1Z*.......
12641Q AE 2| CSMC 2009-7R 4A1 SEQ EXCH 6.0 0737RE............. | ..... 03/28/2011| PAYDOWNS 645,176 | ........... 645,176 0 07/26/2037|1Z*.......
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 36RE.............. | ..... 03/28/2011{ PAYDOWNS.......covvrririirinnrenns | ceverrennirereninsenes | cvvineins 1,986,119 | ......... 1,986,119 | .........1,970,344 | .........1,966,804 | .....ccooevvrnes | vorrenne 19,315 [ [ e 19,315 | oo 12/26/2036
12641Q BM 3| CSMC 2009-7R 8A3 SEQ STP 0536RE..........ccccovver | cveee 03/09/2011| PAYDOWNS 252,743 | ............ 252,743 0 05/26/2036
12641Q BN 1|CSMC 2009-7R 8A4 SEQ STP 0536RE...........ccccruves | e 03/29/2011| PAYDOWNS 343,401 343,401 0 05/26/2036
12641Q BP  6|CSMC 2009-7R 8A5 SEQ STP 0536RE.........cccccoevrs | creee 03/28/2011{ PAYDOWN 5412 B5412 | s 5412 | ... 5,412 0 05/26/2036
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 36RE......... | ..... 03/28/2011| PAYDOWNS.......cooovvvrermmrererins | crereeereeisnrsseninenes | veeiieenns 183,717 | v 183,717 | v 183,717 | v 183,717 (V1 ISR IS 183,717 | v [ e [ v (V1 IO 894 |01/26/2036| 1Z*.......
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 36RE............. | ..... 03/28/2011{ PAYDOWNS.......covvrriiiininirenn | erversnneirernnincees | veeeniens 496,921 | ... 496,921 | ..ccooveenne 500,543 | ...c.ouc. 499,276 | .o | v (2,355) [P 151:) U OO 496,921 01/26/2036(1Z*.......
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6. 0837RE............ | ..... 03/28/2011| PAYDOWNS 256,726 | ............ 256,726 | ............ 256,726 | ............. 256,726 (V1 EURORPORONPORN ISP 256,726 06/26/2037| 1Z*.......
12641Q DM  1|CSMC 2009-7R 15A1 SEQ EXCH FLT 37RE............ | ..... 03/28/2011| PAYDOWNS 679,152 | ...cco..nc 679,152 | ............604,490 | ...........585,322 | ..cceovrmnrinns | corenns 93,830 93,830 ...679,152 04/26/2037(1Z*.......
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 36RE............ | ..... 03/28/2011| PAYDOWNS 926,487 | ............ 926,487 ...925,233 829 829 ....926,487 02/26/2036(1Z*.......
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.0 37RE..........cc... | ..o 03/28/2011{ PAYDOWNS.......oovvmrerinnirerenes | ceverneineirerenineees | oveeeiens 782,712 | oo, 782,712 | oo 773,364 | oo 776,352 | v | e 6,360 6,360 | .ooorrrrerenns | e 09/26/2037(1Z~.......
12641R BN 9|CSMC 2009-8R 5A1 SEQ SSNR CSTRRE.........cccooe. | vouee 03/28/2011| PAYDOWNS.......ooovvvrrirenineinns | coverineesseinneinnnes | ceennn 1,033,242 | 1.......1,033,242 | ... 1,012,974 | ........ 1,015,014 | .o | e 18,228 [ ..o | v 18,228 | .o 05/26/2037(1Z*.......
12642L AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.0 37 RE............ | ..... 03/28/2011| PAYDOWNS 241 241 09/26/2037| 1Z*.......
126650 AF  7|CVSCORP7.77 1-10-12 AL 12-17-11 NC. .101/10/2011| SINKING FUND PAYMENT , 0 01/10/2012| 2FE.......
126650 AF 7|CVS CORP7.77 1-10-12 AL 12-17-11 NC. .102/10/2011| SINKING FUND PAYMENT... 27,797 0 01/10/2012| 2FE......
126650 AF  7|CVS CORP7.77 1-10-12 AL 12-17-11 NC. .103/10/2011| SINKING FUND PAYMENT 0 01/10/2012| 2FE.......
126650 AN  0|CVS CORP 6.204 10-10-25 AL04-24-19........oocvevrens | o 01/10/2011| SINKING FUND PAYMENT........ (1) (1) 10/10/2025| 2FE......
126650 AN  0|CVS CORP 6.204 10-10-25 AL04-24-19........cococeurres | v 02/10/2011| SINKING FUND PAYMENT........ (1) (1) 10/10/2025| 2FE......
126650 AN  0|CVS CORP 6.204 10-10-25 AL04-24-19........oocvevrnns | o 03/10/2011| SINKING FUND PAYMENT........ 2 (2) [ oo [ v 14,944 10/10/2025| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 01-31-20.......ccovrrreree [ e 01/10/2011| SINKING FUND PAYMENT. 0 26,249 01/11/2027| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 01-31-20......cecrevrrns | e 02/10/2011| SINKING FUND PAYMENT... 11,540 0 01/11/2027| 2FE.......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 01-31-20.......cecremrens | o 03/10/2011| SINKING FUND PAYMENT. 0 01/11/2027| 2FE......
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 72534..........ccoeviee | ceene 03/25/2011| PAYDOWNS 0 | e | e DA868 | s [ [ e (V] I 536 |07/25/2034|1Z*.......
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5-25-35........cocomurene | ceene 03/25/2011| PAYDOWNS.......cooovvvrernmrirerins | erereeerneesssinensienes | veeisninns 153,958 | c.ovrvrne 153,958 | .ovvvrnees 144,528 | ............ 144,818 | oo | e 9,140 9,140 | oo | e 153,958 | ooovererieris [ e [ v (V)N I 1,295 |05/25/2035|1Z*.......
126670 AC  2|CWL 2005-10 AF3 SEQ 4.638 02-36........ccconvvvrrvrranes | o 03/25/2011| PAYDOWNS 85,247 | oo 85,247 | oo 77,255 | v TT405 | oo | e 7,842 | oo | v, .77 IR ISV 85,247 | ..ovevviinns [ v | e (V] IO 766 |02/25/2036| 1Z*.......
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11-33.....cvvevierverinenns [ e 03/25/2011| PAYDOWNS 4,366 4,366 | ... 3,253 | ..... 3,258 11/25/2033(1Z*.......
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 0136..........c... | ... 03/25/2011| PAYDOWNS.......ooovvvrermrirernns | crereeernenissisersienes | oveineenns 121,315 | v 121,315 01/25/2036| 1Z*.......
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36........ccc0cvvrs [ e 03/25/2011| PAYDOWNS 8,132 | 35,520 05/25/2036| 1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.........cocvvvveres [ e 03/25/2011| PAYDOWNS LORRNRT ISR 82,962 06/25/2035| 1Z*.......
12669D US  5|CWHL 2002-39 A18 PAC 5.75 2-25-33.......cccovrvvverns | e 03/25/2011{ PAYDOWNS.......covvreriiiirinnienns | crrvereressinersnsenes | oo 1,068,818 | ......... 1,068,818 02/25/2033
12669E  KY 1 |CWHL 2003-24 A2 PAC 4.50 7-25-33.......cecvererrrmurine | ceene 03/25/2011| PAYDOWNS .33,395 ....33,395 07/25/2033
12669E  Z9  0|CWALT 2003-J1 3A1 SEQ 5.0 10-25-18.......ccvovvvvrs [ e 03/25/2011| PAYDOWNS 218,156 218,156 10/25/2018
134429 AM 1| CAMPBELL SOUP CO 6.75 2-15-11 NC....c.cevvvrers [ s 02/15/2011{ REDEEMED...........cocovvevrrirnrnnes 2,250,000 2,250,000 02/15/2011
14574K  AE 2| CAUTO 2010-1A AABS 5.73 12-38.......cccomvrvrmrrrverirns | ceene 03/15/2011| PAYDOWNS 36,285 | ..o 36,285 12/15/2038| 1Z*.......
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15369%# AA 7 |CENTRAL IN ETHANOL LLC 12.0 05-12-13............. 03/31/2011| PAYDOWN........ccvvrrirmrinirineriens | coererernmeisnineiiienes | vvvieninns 180,000 | .oovvveneee 180,000 | .oovvenees 124,200 | ...cooeeee 149,729 | oo | e 3,110 3,110 | o | e 152,839 [ [
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 36.............. 03/25/2011 221,921 | e 221,921 | e 195,290 | .ovvveenee 180,291 | oo | eeeene 81,630 | s | i 41,630 [ oo [ 221,921 [ e 1Z5.......
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. 03/25/2011 1,035,173 | ......... 1,035,173 | ...c..cenn 903,188 | ...ccovuvn 898,109 137,064 | ...cooovverene 1Z5......
166754 AC 5| CHEVRON PHILLIPS 7.00 03-15-11 NC... 03/15/2011 2,000,000 | ......... 2,000,000 | .........2,303,336 | .........2,010,290 | ....ccoverurirerr | weeer(10,290) [ covovorcriririiins | e (10,290) | .vovvvenriren
172973 SQ  3|CMSI 2003-9 A13 SEQ 5.50 10-25-33 01/26/2011 47,905 47,905 (73)
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18 03/25/2011 .13,685 ..13,685 .10,818 2,867 1Z%......
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08-36..........cccevenve. 03/25/2011 530,961 | ....cco.e... 530,961 | ............ 437,379 | oo 438,791 92,170 | oo | e 530,961 1Z5.......
17309N  AC  5|CRMSI 2006-1 A3 SEQ STP 7-25-36........ccecvvrrrrnnee 03/25/2011{ PAYDOWNS.......covvriiiirinirenns | erversnneirersnincees | veenniens 476,948 | ............ 476,948 | ............ 468,153 | ........... 473,314 3,634 | o | e 476,948 1Z%.....
17310N  AC 2| CRMSI 2006-3 A3 SEQ 5.61 11-25-36........co00rerernc 03/25/2011 575,809 | .......... 575,809 | ............ 536,224 | ............ 560,029 | ..coovervviveres | e 15,780 | i | e 15,780 | v | v 575,809 1Z.......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 4-25-37. 03/25/2011| PAYDOWNS.......cooovreremrrenerins | crereeernesinseeseisienes | oeevnneenns 189,322 59,222 ....189,322 47Zx.......
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 06-37 03/25/2011 234,524 | ..........234,524 | ...........226,607 | ........226,655 | ...ooovrirririrer | worreernn 7,869 [ i [ e 7,869 | .o 1Z%......
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 37................ 03/25/2011 13,276 , 3,746 1Z5.......
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTRRE 03/25/2011 936,322 | ............ 936,322 | ...coonee. 932,811 | oo 933,249 | .o | e 3,073 3,073 | oo | s 936,322 1Z%.....
173156 AA  6|CMLTI 2009-5 1A1 RR SEQ SSNR CSTR RE........... 03/25/2011 378,976 | ............ 378,976 | ............ 364,940 | ............ 366,945 | ...oovoieiiies | i 12,031 [ [ e 12,031 | oo | v 378,976 1Z.......
173156J AY  8|CMLTI 2009-6 12A1 SEQ CSTR 0736 RE. 03/25/2011 88,350 | ..ocvueine. 88,350 | .eoevrern83,285 | 83,824 [ | 4,526 | [ s 4526 | oo | i 88,350
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR R 03/25/2011 2,281,425 2,281,425 82,498 2,281,425
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 1235 RE 03/25/2011 917,496 | ............ 917,496 1332 [ e [ e 1,332 [ | e 917,496 | ...coovvrevrrnnen 1Z5.......
186108 BU  9|CLEVE ELEC ILLUM 7.88 11-01-17 NC.....oc0rvverncc. 03/25/2011| WELLS FARGO BROKERAGE... 16,185,015 | ....... 13,500,000 | ....... 15,397,320 | ....... 14,698,665 | .....ocvoveerrrres | e (33,114) [ v | oo (33,114) | v | s 14,665,551 | ..cooovercrenne 2FE......
186108 CF  1|CLEVE ELEC ILLUM 5.70 04-01-17 NC.......c.covvernee. 03/30/2011| WELLS FARGO BROKERAGE.... | ....cocvvvernieririninns | creenns 6,391,920 | ......... 6,000,000 | ......... 5,933,300 | ......... 5,948,388 | ....cooovurrerrne | verireens 1,660 [ ..oovverrerrens | e 1,660 [ ..o | s 5,950,048 | ....ccooovvrrns 2FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12-9-47......cocorvvurnec. 03/07/2011 990,818 | ...ocvvvne 990,818 | ....ovvvn. 904,121 | covevene 172,657 | oo | o 818,161 | ..o 818,161 [ ..o | v 990,818 6Z".......
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3-15-27 03/15/2011 29,035 | ioiernnn29,035 | 29,012 | i 18,418 | | 10,617 [.oovvvereinne | e 10,617 | o 29,035 1Z%.....
210805 AM 9| CONT AIR 96A 6.94 4-15-15 AL 06-12.. 01/15/2011| SINKING FUND PAYMENT. 102,929 ..102,929 0 3FE......
22082C 20 7|CORTS AON CAP SERIES 37.75 1-1-27. 02/14/2011| REDEEMED BY CALL. 500,000 | ............ 500,000 0 2FE......
2254W0 FJ  9|CSFB2003-11A1 SEQ 7.0 12-33......ccuvvvivcrrririnns 03/25/2011 6,084 6,084 | ..ieinn8,304 | 6,304 | | (220) (220) 1Z.......
22540V HJ  4|CSFB2001-MH29 A SEQ 5.6 09-25-31........cccvvvvevenee 03/25/2011 A121 | 41121 | e 41,109 | 41,111 10 10 [ e | e A1121 [ e 1Z5.......
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 6-25-33.........cccovvvernnee 03/25/2011 925,858 | ..o 925,858 | ............932,043 | ......... 930,833 [ .o [ v (4,975) | oo | v (4,975) | oo | e 925,858 | ..covvveriiines 1Z%.....
22545X AB 9|CSMC 2007-C1 A2 SEQ 5.268 2-15-40 03/17/2011 107,294 | ..o 107,294 3,670 1Z5.......
225458 DK 1|CSFB2005-C1 A3 SEQ 4.813 2-15-38 02/17/2011 177,948 | .o 177,948 23,578 1Z%.....
22943Y UR  8|CSMC 2009-3R 30A1 SEQ SSNR CSTR RE............. 03/02/2011 301,343 | oo 301,343 | .o0en287,251 | 1i0i288,956 | oo | i 12,387 [ oo | v 12,387 | oo | v 301,343 [ .o 1Z%......
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 37 RE 03/28/2011{ PAYDOWNS.......covvrerienrerenes | crverneineirersnineees | eveeeiens 149,550 | ..coovenee 149,550 8,750 8,750 | coveerereverenns | wverreens 149,550 | ..oovvreerrrnns 1Z5.....
23242E AD  1|CWL 2006-13 1AF4 SEQ 6.229 1-25-37.......cccovvveverne 03/25/2011{ PAYDOWNS.......covvreriniiiinnineins | crveinnerenierisnneines [ e | e 16,438 | oo 16,438 | oo 4,232 | i | e (G307 7J ) IR IR (4,232) 1Z5.......
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7-15-36 03/15/2011 104,465 104,465 | ..o 72,995 | i 76,682 [ oo | e 27,783 | oo | e 27,783 [ oo
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 1246.. 03/25/2011 .137,853 137,853 | ... 105,458 | 99,112 | e | e 38,741 38,741
239753 BE 5|DAYTON HUDSON 10.00 01-01-11 NC 01/01/2011{ REDEEMED...........oovvvirrririvnnns | crrverevenniverisnsenes | oo 1,300,000 | ......... 1,300,000 | ......... 1,741,691 0
245217 AP 9|DEL MONTE CORP 6.75 02-15-15 C10\.........coeuvveue 03/08/2011{ CASH TENDER OFFER 512,500 | ..ot 500,000 | ............ 500,000 | ....cccoenn 500,000 (V1 ISR ISR 500,000 | ...covererrennen 4FE......
247367 BH 7 |DELTA AIRLINES 6.821 081022 NC AL18................ 02/10/2011| SINKING FUND PAYMENT........ | cooveveveneerervnineres | vvereiiens 138,306 | .ovvocvenee 138,306 | ..coovvenee 138,306 | ..oovvvnnee 138,306 (V1 ORI ISV 138,306 | ..oovvrveirrrnne 2FE......
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251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6-25-35........ccccovvvvunns | ceene 03/25/2011| PAYDOWNS.........oovvvreriirinriinns | coerererneeisnineiienes | vvviininne 164,626 | ............ 164,626 | ............ 123,563 | ..covvene 112,681 | oo | s 51,945 | ..o | e 51,945 | oo | s 164,626 | ..o [ cervriveiiniins [ v (V1 I 115 | 06/25/2035| 1Z*.......
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 2-25-36.........cocve. | e 03/25/2011| PAYDOWNS.......cooovvvrerimrirenins | erereeerneemssnsnerinenes | veeiieenns 120,141 | oo 120,141 | v 120,141 | v 96,165 23,976 23,976 | oo | s 120,141 | oo [ e [ v (V)N I 1,036 |02/25/2036(1Z*.......
25156P AG 8 |DEUTSCHE TEL FIN 5.37503-23-11 NC.....ccoovvverecs | e 03/23/2011| REDEEMED........c.ovrvrrrrcrirncns 3,000,000 | ........ 3,000,000 | ......... 2,963,370 | ......... 2,998,108 | .oovvvecrrerrne | e 1,892 [ v | s 1,892 [ i | e 3,000,000 | .cvouverrirnnen | e | e 0] s 80,625 |03/23/2011| 2FE......
254423 ZZ 2 |DINEEQUITY INC TL L+4.50 10-19-17..cceomverivrrnnne | oo 02/25/2011| PAYDOWNS 2,838,067 2,813,333 | ........ 2,785,200 | ......... 2,785,956 458 458 [ | s 2,786,414 | ..o | 1...51,652 | ... 51,652 | ... 30,712 [10/19/2017| 3FE......
25459H AD 7 |DIRECTV HLDGS 6.375 061515 CC@103.19........... | ..... 03/18/2011| CASH TENDER OFFER ..3,099,390 3,000,000 2,914,938 .3,000,000 | ..covvereriiens | 99,391 | .o 99,391 | ...... 49,406 |06/15/2015| 2FE......
267482 AC 1|DYCOM INDUSTRIES 8.125 101515 C10 L...cccrvrvvees [ vonee 01/21/2011{ CASH TENDER OFFER........cccoe. | covervvemnirerivineres | cvvviene 1,251,756 | ......... 1,200,000 | ......... 1,200,000 | ......... 1,200,000 (0[N ORI IS 1,200,000 | ...coovvverrvns | 20eB1,756 | oo 51,756 | ...... 26,000 | 10/15/2015| 3FE......
26882P AN 2 |ERAC USA FINANCE 8.00 01-15-11 NC......ovvvorvveraes | e 01/15/2011| REDEEMED.........ccoovvemrrerirerins [ crvverireeeneersssinenns | cvvreens 1,000,000 | ......... 1,000,000 | ......... 1,216,530 | ...o..co. 1,001,412 [ oo | e (1,412) | oo [ s (1,412) | oo | e 1,000,000 [ ..ooouveeernree | e | cerereeereenns 0] s 40,000 |01/15/2011| 2FE......
28932M  AA 3|ELM RD GEN STA5.209 2-11-30 NC AL22.............. | ..... 02/11/2011| SINKING FUND PAYMENT ........ | cooerrrerirneirnseiineins | eeeieeinnns 87,596 (V1 ORI ISV 87,596 [ ..ovvvrerernne [ e | e (V] I 2,281 |02/11/2030| 1FE......
29247# AA  6|EN-TOUCH SYSTEMS TL L+500 12-31-12.......ccccnee | weeee 03/31/2011| PAYDOWNS 19,310 8 | o | e 19,233 [ oo | e TT | o VA 267 |12/31/2012|4...........
29247# AB 4 |EN-TOUCH SYSTEMS REV L+500 12-31-12............ | ... 03/31/2011| PAYDOWNS .37,931 (96) 37,781 | v | e 150 | oo 150 | v 558 | 12/31/2012|4...........
30257G AA  9|FPL ENERGY NATL 5.608 31024 A1116 L.......cccceers [ e 03/10/2011{ SINKING FUND PAYMENT........ | coovvvverneerernnineres | v 319,600 2 319,362 [ v | i 238 | oo 238 | o 8,962 |03/10/2024| 2FE......
31331F AK  7|FEDERAL EX A-17.63 1-5-14 AL0812 CC......cccoovuve. | vonee 01/05/2011| SINKING FUND PAYMENT........ 503,824 0 01/05/2014| 2FE.......
31331F AQ 4|FEDERALEXETC 7.851-30-15 ALO413......coovcviins | cerne 01/30/2011| SINKING FUND PAYMENT. 5 01/30/2015| 2FE......
31331F AU  5|FEDERAL EXP ETC 97-A7.50 1-15-18A14......cccocce. | v 01/15/2011| SINKING FUND PAYMENT. (14) 01/15/2018| 1FE......
31331F AV 3|FEDEX 1997 TRUST 7.52 011518 C10 A14.......ccccoe. | o 01/15/2011| SINKING FUND PAYMENT. 2 01/15/2018| 2FE......
31331F AY  7|FEDERAL EXP 6.845 1-15-19 AL 0616.........ccconuvevns | vorne 01/15/2011{ SINKING FUND PAYMENT... 99,064 15 01/15/2019| 2FE......
31331F BC 4|FED EXPETC 8.25 1-15-19 A 07-14......ovvevvvrvrrncns [ v 01/15/2011| SINKING FUND PAYMENT. (25) 01/15/2019| 2FE......
316817 AA 3 |57TH ST MTGE 7.125 6-01-17 AL 082214........cccooeee | eene 01/01/2011| SINKING FUND PAYMENT. 1 06/01/2017| 1FE......
316817 AA 3 |57TH ST MTGE 7.125 6-01-17 AL 082214.........cccoc. | e 02/01/2011| SINKING FUND PAYMENT. 7 06/01/2017
316817 AA 3 |57TH ST MTGE 7.125 6-01-17 AL 082214.........cccovee | e 03/01/2011| SINKING FUND PAYMENT......... | covererereneeivninnenns | vvrreerneni 28,421 | 28,421 | 27,125 | e 27,709 14 L [ IR VL X N O IO 698 | .o 698 | ........... 506 |06/01/2017
319963 B@ 2 |FIRST DATA CORP B1 L+275 09-24-14........cocovveee | e 03/30/2011{ CS FIRST BOSTON CORRP........ | coverevevrirervririeres | v 2,872,500 .2,926,998 2,931,029 09/24/2014
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 36.......c0ce. | vevee 03/25/2011| PAYDOWNS .36,616 05/25/2036
33736X BZ 1|FUNBC 2001-C2 A2 SEQ 6.663 1-12-43........cccocoruvs | o 01/14/2011{ PAYDOWN 46,521 0 01/12/2043| 1Z*.......
349580 ZZ 6 |FIG LLC FORTRESS L+400 10-07-15.......cccccovrvmurne | ceene 03/31/2011| PAYDOWN 62,500 ’ 0 [ e | errereeeedB2,800 | oo [ [0 [ 10/07/2015| 2FE......
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12-25-28.........cccc0e. | ceene 02/25/2011| PAYDOWNS 27,395 | e 27,395 | oo 28,278 | .o 27,879 | oo [ e (484) (484) | oo | e 27,395 [ vveiiennns [ e | e (V] IO 224 |12/25/2028| 2Z*.......
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 4-25-22........ccccmvves | eene 03/25/2011| PAYDOWNS 90,182 | oo 90,182 | oo 71,018 | oo TT716 | o | e 12,466 [ ..o | i 12,466 | oo | e 90,182 [ .oovererireeinns [ v | e (VI IO 687 |04/25/2033| 1Z*.......
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 35RE......... | ..... 03/25/2011| PAYDOWNS 93,303 | .oirerenn93,303 | 88,635 | 89,134 | i | 189 | | 4,169 | v [ 93,303 | e | | 0| s 487 |07/25/2035(1Z*.......
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 37RE......... | ..... 03/28/2011{ PAYDOWNS.......covvririininirenes | erverenineirerenineies | veeeniens 191,878 5,232 [ ovvererverrnee | e 191878 | i | e | 0 [ e 1,914 | 01/26/2037(1Z*.......
36298G  AA 7| GSPA MONETIZATN TR 6.422 100929 A23............. | vovee 01/09/2011{ SINKING FUND PAYMENT........ | coovvvevermriveiivennines | verivvinnnnns 10,273 0 [rovervvrverenne | veverneneen 10,415 | s [ e (142) | e (142) | s 55 |10/09/2029| 1FE......
36298G AA  7|GSPAMONETIZATN TR 6.422 100929 A23............. | ... 02/09/2011| SINKING FUND PAYMENT......... | cooeverererncerveinenns | verirerinens 10,328 0 10/09/2029| 1FE......
36298G  AA 7| GSPA MONETIZATN TR 6.422 100929 A23............. | weeee 03/09/2011{ SINKING FUND PAYMENT......... | covvvevermriverninnnes | veviveirnnnns 10,383 | v 10,383 | oo 10,529 (1) 10/09/2029| 1FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A13.......cccovvv | coene 01/20/2011| SINKING FUND PAYMENT........ 6,853 6,853 ...6,587 2 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A13.......ccccouvv | coene 02/20/2011{ SINKING FUND PAYMENT... 6,889 6,889 ,622 4 .77 |09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-16.69 092016 A13.......cccovvres | o 03/20/2011| SINKING FUND PAYMENT........ 6,923 6,923 ...6,654 ..6,690 7 w1161 09/20/2016| 3FE.......
372490 ZZ 8| GENTIVAHEALTH TL B L+500 08-17-16.........cccovues | e 03/11/2011| PAYDOWNS.......cooucrvrrrrenimrirnes | crreriereneesssnisenns | everneens 7,095,375 | ......... 6,956,250 | ......... 6,678,000 | ......... 6,690,614 | ...oocvvererns | e 404,767 | oo | cvvrnnd 404,761 | oo | e 7,095,375 | covoovvvncernenes | e | eerveeinein 0 . 90,671 |08/17/2016| 3FE......
372490 ZZ 8| GENTIVAHEALTH TL B L+500 08-17-16.........cccccoue. | ecee 03/22/2011| BANK OF AMER /.......cccovvunrinnne 3,003,750 | ......... 3,000,000 | ......... 3,000,000 (V1 ORI ISP 3,000,000 | ..ovvvriieins | v 3,750 | ........ 3,750 | e 08/17/2016| 3FE......
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38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5-25-36..........ccoc0e. | oo 03/25/2011| PAYDOWNS.........oovvvreriirinriinns | coerererneeisnineiienes | vvviininne 191,612 05/25/2036| 1Z*.......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1-15-29......ccevvvvvcerrirenns [ e 03/15/2011| PAYDOWNS 51,418 01/15/2029| 1Z*.......
39678W AA 6 |GCSP 2005-1 ASEQ CSTR 9-25-34 RE.......cccovvreres [ o 03/25/2011| PAYDOWNS .86,597 09/25/2034(1Z~.......
398186 AA 4| GRIFFIN COAL MIN 9.50 12-01-16 NC . |R.. {02/01/2011] SEAPORT GROUP LLC......cccoee. [ rmrerivimrinirirerirns | v 1,630,000 12/01/2016(6...........
41011W  AH 3| JOHN HANCOCK 6.50 03-01-11 NC.....cccevvvverrrererns | ceene 03/01/2011| REDEEMED 5,000,000 03/01/2011| 1FE......
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 0836..........c... | vooee 03/21/2011| PAYDOWNS .18,883 07/21/2036(1Z*.......
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 1135......cccce. | vonne 03/2172011{ PAYDOWNS.......covvrmririnnirerenes | coverveneirerenneees | eeeeeiens 102,454 11/19/2035( 1Z*.......
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 0845............ | ..... 03/21/2011| PAYDOWNS 48,249 08/19/2045(1Z*.......
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 0946.............. | ... 03/21/2011| PAYDOWNS .33,942 09/19/2046| 1Z*.......
428040 BZ 1|HERTZ CORP 8.87501-01-14 C10@104 .......cccvvvn. | weene 01/01/2011| PARTIAL CALL .96,086 01/01/2014| 4FE......
428040 BZ 1|HERTZ CORP 8.87501-01-14 C10@104 !......cccovvres | oo 02/24/2011| PARTIAL CALL .69,509 01/01/2014| 4FE......
43709) AA 0 |HEMT 2006-4 A1 SEQ STP 11-25-36.......ccvveervrererne | e 03/25/2011| PAYDOWNS 5,321 11/25/2036| 1Z*.......
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 2-25-37......ccovvveres | e 03/25/2011| PAYDOWNS 55,962 02/25/2037(1Z*.......
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9-25-34........oevrvvvvircnnns [ v 03/25/2011| PAYDOWNS.........ovvviiriirirriinns | crererernneisnineiienes | vvvieninne 146,366 09/25/2034
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 0435.......c.coocrverns [ o 03/25/2011| PAYDOWNS.........oovvrereereeriens | coveresssiessiessieses | covvresnins 173,512 04/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 8-25-35........cccovvvevermririrrnns | verne 03/25/2011| PAYDOWNS .75,853 08/25/2035)
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5-25-36........ccovvrvercvrnns | corne 03/25/2011| PAYDOWNS 19,145 05/25/2036
45660L PK  9|RAST 2005-A6CB A95 SEQ SSUP 5.5 0635............. | ..... 03/25/2011| PAYDOWNS .68,926 06/25/2035|4Z*.......
45660N KZ  7|RAST 2002-A14J A10 SSNRNAS 5.75 0133.........coc. [ veuee 03/25/2011| PAYDOWNS 584,360 | ............584,360 | ...........591,300 | .........589,665 | .....cccouimurires | corrrnes (5,305) | cvoooverrerrinns [ s (5,305) [ cooovevrrririns [ e 584,360 | ...overvnirires | errrrerirenirine | e (VN I 6,122 |01/25/2033(1Z*.......
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 1-25-33......ccccevvvvveres [ o 03/25/2011| PAYDOWNS 96,742 | oo 96,742 | 83,439 | 84,341 | i | e 12,401 [ | e 12401 [ | s 96,742 [ ..oovvvverernns [ e | e (V)N I 1,015 |01/25/2033
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 1034............ | ..... 03/25/2011| PAYDOWNS 57,844 | oo B5T844 | i AT A3 |l BTTBT | i | 10,083 57,844 10/25/2034
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 1-25-15.......covvvvvvcrenns [ e 03/25/2011| PAYDOWNS 15,719 01/25/2015)
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 0536............ | ..... 03/25/2011| PAYDOWNS .74,061 05/25/2036
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 4-25-39.......ccconevrvvernnns | v 03/25/2011| PAYDOWNS 27,599 | , 04/25/2039| 6Z*.......
45974V ZY 7 |INTL LEASE FIN 5.45 03-24-11 NC......covvvvmrvrrnvrrrnnnns | ceeee 03/24/2011| REDEEMED........coovvrvmrrerienens [ crrerieeeneensssinenns | evereens 4,000,000 | ......... 4,000,000 | ......... 3,992,240 | ......... 3,999,597 403 403 | s | e 4,000,000 | ..oovererrieine [ e 03/24/2011| 3FE......
46616M AA  8|HENDR 2010-3A A JGW SEQ 3.82 1248..........cccc00. | oen. 03/15/2011| PAYDOWNS 43,085 | .o 43,085 | ..ooovrrrne 43,076 | oo 43,076 | oo [ e 9 LS ORI ISV 43,085 | ..ooveeeririns [ 12/15/2048(1Z*.......
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7-15-41......cvvvvens | o 03/15/2011| PAYDOWNS .55,567 3,184 07/15/2041|1Z*.......
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 07-19....covvvvcvvrecns [ o 01/18/2011{ PAYDOWN 388,251 | ............388,251 | ...........332,440 | ............339,583 | .ooovirivrnirrinns | e 88,668 | oo | e 48,668 | .....ccocevrrenne 07/15/2019(1Z~.......
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 1235........cccevns [ oot 03/25/2011| PAYDOWNS 73,910 | e 73,910 | el 715 | B7,788 | 6,122 1910 | [ e 12/25/2035| 2Z*.......
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 0336............ | ..... 03/25/2011| PAYDOWNS 39,919 | 39,919 | 80,106 [ oiin28,735 | s | e 11184 [ | 1184 | e | s 39,919 [ v [ | e (V] I 195 | 03/25/2036| 1Z*.......
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 0536.........cocee. | wece 03/25/2011{ PAYDOWNS.......oovemrvrinniniienns | crrverisnnsirersninenes | oveerinens 123,551 | oo 123,551 | i 62,747 | 23711 | s 05/25/2036
466285 AM  5|JPALT 2006-A6 2A3 SEQ SSNR 5.85 1136... .103/25/2011| PAYDOWNS 83,332 \ 83,332 11/25/2036
466285 AN 3 [JPALT 2006-A6 2A4 SEQ SSNR 5.95 113 .103/25/2011| PAYDOWN 45,269 45,269 11/25/2036
46630 AJ 8 |JPMCC 2007-LDPX A1S SEQ 4.93 1-15-49......cccoc0e. | vonne 03/15/2011| PAYDOWNS 55,224 ..55,224 54,072 v 1,152 01/15/2049
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 4-37.......ccc. | vouue 03/25/2011] PAYDOWNS.......oocvrmririeninerenen | cevrerenineierenineenes | veeeeiens 472,931 | oo 472,931 | ...........460,222 | ............ 440,948 | ..o | e 31,983 04/25/2037| 1Z*.......
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46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE 03/29/2011| PAYDOWNS.........oovvvmrrririininns | v | eveveees 1,100,646 | ......... 1,100,646 | ...........882,400 | ............902,580 | ...ccoovvvrmrrceuns | 0eers198,066 | ooovvovrivirres | 0 198,086 | oo | e 1,100,646 [ ..o | v | e 0 1Z.......
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 6-26-36RE............ 03/29/2011| PAYDOWNS 971,013 | ..ceeniend 971,013 | ............845,691 | ...........859,953 | ..o | 111,060 | i 1Z5.......
46632Y AC 8 |JPMMT 2008-R3 2A1 SEQ 6.25 8-26-37RE.............. 03/29/2011| PAYDOWNS 1,370,551 | ........ 1,370,551 | ........ 1,199,232 | ... 1,218,704 | oo | e 151,847 | 1Z%.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 37RE 03/29/2011| PAYDOWNS.........ovvvmrererireninns | crverirereneenneienines | cererennenn 455,188 | oo 455,188 1
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 36RE. 03/09/2011| PAYDOWNS 103,345 ..103,345 1
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 37RE 03/29/2011| PAYDOWNS 500,567 | ..oovvvee. 500,567 1Z%......
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 37 RE.......... 03/29/2011| PAYDOWNS 296,081 | ............ 296,081 | ..coooucen. 276,461 | ..ovovenee 278,822 | ..ovvvververrec | 17,259 | i | 17,289 [ [ v 296,081 [ ..overervrnerree | overreereniiee | e 0 1Z5.......
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE.......... 03/29/2011| PAYDOWNS 1,172,107 | ......... 1,172,107 | ......... 1,112,110 | .oooeee. 1,119,813 [ e | 0000 52,294 | i | 052,294 | i | 172,007 [ e | ceveeineenns 0 1Z5.......
46633M AL  3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 35 RE.......... 03/29/2011| PAYDOWNS 194,714 | cccevvnne 194714 | oo 180,597 | coovrvenee 182,297 | oo | e 1217 | s | el 1217 | | s 194,714 | oo [ v [ v 0 1Z.......
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 37RE 03/29/2011| PAYDOWNS 200,424 | ............ 200,424 | ............ 202,427 ....200,424 1Z5.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 37RE.. 03/29/2011{ PAYDOWNS.......oovvreriririninnienns | crrvernvernsinersninnenes | cvnenins 1,238,893 | ........ 1,238,893 | ......... 1,150,234 | ......... 163,767 | oo | creeen 75,126 [ [ e 75,126 | e .1,238,893 1Z%......
466337 AA  2|JPMRR 2009-8 A1 SEQ CSTR 4-20-36 RE............... 03/22/2011| PAYDOWNS 663,668 | ............ 663,668 | ... 649,169 | ........... 650,976 | ...cooverererrinen | e 12,692 [ oo | e 12,692 [ [ v 1Z5.......
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ5.75 12-35RE...........cc..u. 03/29/2011| PAYDOWNS 427768 | ............ 427,768 | ... 422,954 | ... 423,237 | oo | e B3 [ [ 531 | [ 1Z5.......
46635B AA  9|JPMRR 2010-7 1A1 SEQ SSNR CSTR RE............... 03/29/2011| PAYDOWNS 355,759 | .o 355,759 1Z.......
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 3-20-36RE 03/22/2011| PAYDOWNS 583,374 583,374 1
47232A  AD  0|JMAC 2008-R3 2A1 SEQ CSTR 06-25-36RE. 03/28/2011| PAYDOWNS 367,789 ..367,789 1
47232A AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05-25-37RE.... 03/28/2011| PAYDOWNS 209,534 | ........... 209,534 1Z5.......
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 36RE........... 03/30/2011| PAYDOWNS 184,568 | ............ 184,568 1Z5.......
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 47RE........... 03/30/2011| PAYDOWNS 91,644 | .............. 91,644 1Z.......
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 36RE........... 03/30/2011| PAYDOWNS 88,776 | v 88,776 1Z5.......
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE........... 03/29/2011| PAYDOWNS 262,851 | .o 262,851 1
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 37RE 03/28/2011| PAYDOWNS 566,376 1
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 36RE........... 03/30/2011| PAYDOWNS .32,996 1Z5.......
47232D BN 1|JMAC 2009-R5 7A6 SUB SSUP CSTR 36RE............ 03/26/2011| PAYDOWNS 1Z.......
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE........... 03/29/2011| PAYDOWNS 185,041 | ovvverenee 185,041 | oovvvenee 185,041 | vvvvvenee 185,041 | oo [ erverinninerien | cervrenneriennns [ e | e | e 185,041 1Z5.......
47232D BU  5|JMAC 2009-R5 8A6 SUB SSUP CSTR 37RE............ 03/26/2011{ PAYDOWNS.......oovvrviiirinerenns | crrervnnrirernnineenes | e | covieeeees 237191 | o 72,324 | oo, 12,765 | oo | v (12,765) [ ..o 1Z5.......
47232D BV 3| JMAC 2009-R5 9A1 SEQ SSNR CSTR 37RE.... 03/29/2011| PAYDOWNS 226,704 | ............ 226,704 | ...........204,006 | ..........207,176 | oo | e 19,528 [ ..o | everren 19,628 | i 1Z5.......
47232D CA 8| JMAC 2009-R5 10A1 SEQ SSNR CSTR 47RE.. 03/30/2011| PAYDOWNS 308,547 | ..cooonee. 308,547 1Z%.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 36RE.......... 03/23/2011{ PAYDOWNS.......oovvrmrvrinnrnnienns | crrversernsirernnineees | oveeninens 165,201 | .oovvvennes 165,201 1Z.......
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 36RE.......... 03/29/2011| PAYDOWNS A9TTT | s 49,777 1Z5.......
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 47RE.......... 01/26/2011{ PAYDOWN 8,928 8,928 1Z%......
47232D CZ 3| JMAC 2009-R5 14A1 SEQ SSNR CSTR 37RE.. .103/29/2011| PAYDOWNS 619,363 | ............ 619,363 | ............607,256 | ...........603,870 | ....cccoooerrrrirer | errs 15,493 [ ..o | v 15,493 | i 1
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 37RE.. .103/29/2011| PAYDOWNS 449,111 449,111 1
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 37RE.. .103/29/2011| PAYDOWNS.......coovirmreiernnrinens | rerrneeersnsinsernniieis | vereees 1,429,256 | ......... 1,429,256 | ........ 1,418,482 59 1Z.......
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 35RE.......... 03/30/2011| PAYDOWNS 399,312 | oo 399,312 | oovvenee. 399,312 1Z%.......
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 37RE......... 03/30/2011] PAYDOWNS.......covemrvriirniienns | errverisnnsirersnineines | oveeriens 422,900 | ...cooooen 422,900 | ... 406,646 | ............ 407,744 | oo | s 15,156 | .ovvvvvrvrvens | vreeere 15,156 | v 1Z5.......
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47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 37RE.......... [ ..... 03/30/2011| PAYDOWNS.........ovvvreririrnniinns | crirmrernenisninerinenes | vvvieninne 137,001 | covvrvne 137,001 | oereeer 137,001 | i 137,007 [ o | e [ | vvvvvriesninen0 [ | e 137,001 | i | e |0 [ e 1,142 | 06/26/2037|1Z*.......
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 37RE.......... | ..... 03/30/2011| PAYDOWNS.......cooovvvrerimrererinns | crereeerneemsenneriienes | veeenieennd 493,281 | ..o 493,281 | ..o 493,281 | 893,281 [ e | e [ e [ [ 93,281 [ | | 0| 4,755 | 02/26/2037| 1Z*.......
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR RE............. [ .o 03/03/2011| PAYDOWNS 944,309 | .........c. 944,309 | ...........944,309 | ..........931,432 | oo 05/26/2037
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR RE........cco.. [ eeee 03/29/2011| PAYDOWNS.........oovvvmriiniininns | wrverirereneennniennnns | cervreneene 722,648 | o 722,648 08/26/2037
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTRRE..........ce. | wovne 03/30/2011| PAYDOWNS ..730,010 11/26/2036
47232D  FF 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 36RE.. 03/30/2011| PAYDOWNS 253,406 12/26/2036
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.0 37RE.......ccccoeve. | venne 03/30/2011| PAYDOWNS 82,923 02/26/2037|1Z*.......
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 37RE.........ccoo. | oo 03/30/2011| PAYDOWNS .90,981 02/26/2037(1Z*.......
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.0 37RE.........ccccce. | e 03/29/2011| PAYDOWNS.........ovvvrerirrirriinns | crerererneeissinerinenes | vvvieninne 169,257 07/26/2037|1Z*.......
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.0 36RE.........ccocoo. | veuee 03/29/2011{ PAYDOWNS.......cocvrririiniirenes | errereninrirereninnies | veveriens 122,544 09/26/2036| 1Z*.......
47232V AV 4 |JMAC 2009-R4 4A5 SUB SSUP 6.0 36RE........cccccores | vouee 03/26/2011| PAYDOWNS L , 09/26/2036(4Z*.......
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTRRE........ccccece. | vouue 03/29/2011| PAYDOWNS T6,179 | e 76,179 A79 | 68,391 | 09/26/2035| 1Z*.......
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 35RE........coco | vouee 03/30/2011{ PAYDOWNS.......covvriiiimininenns | erversnineirersnincees | ovenriens 156,761 | .ovvveeenee 156,761 | .ovvveeee 134,983 | .o 127,460 | ..o 09/26/2035(1Z*.......
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.5 36RE.........cccco. | e 03/30/2011| PAYDOWNS.........ovvvreriirirnriins | creerernmeissineinenes | vvviininne 165,462 | ............ 165,462 | ........... 165,462 | ............ 165,462 11/26/2036
47232V BR 2 |JMAC 2009-R4 9A1 SEQ SSNR CSTRRE........cccece. | vouee 03/29/2011{ PAYDOWNS.......covvmririeninrnenns | ceverneneirersnneeres | cvvineine 1,606,641 .1,606,641 11/26/2037
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.0 36RE.............. | ..... 03/29/2011| PAYDOWNS .37,481 37,481 07/26/2036
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 RE............ |..... 03/29/2011| PAYDOWNS 164,383 ...64,383 .64,383 04/26/2037
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 36RE............. | ..... 03/29/2011| PAYDOWNS 589,471 | .coooneee. 589,471 | oo 581,252 | cooovrrene 584,208 | ..oovvvrvirens | e 5,263 5,263 | oo | e 589,471 05/26/2036(1Z*.......
47232V CV 2 |JMAC 2009-R4 14A1 SEQ SSNR 6.5 36RE............... | ... 03/29/2011| PAYDOWNS.........ocvvmmvieriininns [ crverierineeiinninnnes | eveveens 1,229,359 | ......... 1,229,359 | ......... 1,205,898 | ......... 1,200,376 [ ...covvvvrricnnis | e 28,983 28,983 | .o | e 1,229,359 11/26/2036( 1Z*.......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.0 36RE............. | ..... 03/29/2011| PAYDOWNS 605,551 | ............605,551 | ..........576,197 | ..........584,910 | oo | v 20,641 20,641 04/26/2036
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.0 36RE.............. | ..... 03/29/2011{ PAYDOWNS.......covemrviiininiienns | crrverisnneirersnineines | oveeriens 180,132 0 04/26/2036
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.0 36RE............. | ..... 03/29/2011| PAYDOWNS .50,463 0 07/26/2036
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.0 36RE.............. | ... 03/29/2011{ PAYDOWNS.......coverreriininirenes | erversnneirernnincies | veeniiens 177,227 0 03/26/2036
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.0 37RE.........cccc. | e 03/29/2011| PAYDOWNS .55,504 X , 0 03/26/2037| 1Z*.......
47232V EH  1|JMAC 2009-R4 21A6 SUB SSUP 6.0 37RE........ccccoo. | e 03/26/2011| PAYDOWNS LSRR IO 61,002 | .coooovrrrnee 24718 | oo 7,052 | oo | s (7,052) | oo | s (7,052) 03/26/2037(1Z~.......
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 37RE............. | ... 03/29/2011| PAYDOWNS 38,556 | ..cvvrinen 38,556 | ..coerereene 39,838 | oo 38,556 0 04/26/2037|1Z*.......
47232V EP 3 |JMAC 2009-R4 22A6 SUB SSUP 5.75 37RE 03/26/2011| PAYDOWNS e | o188 | 13,382 [ 4,054 [ | s (4,054) | oo [ s (4,054) 04/26/2037|4Z*.......
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 36RE............. | ..... 03/29/2011| PAYDOWNS 361,004 0 01/26/2036(1Z*.......
47232V EV 0 |JMAC 2009-R4 23A6 SUB SSUP 5.75 36RE.............. | ..... 03/26/2011| PAYDOWNS v | e 133,508 | 85,422 | 189,205 | s | (69,205) [ ..voverervririres | vrvrrernn (69,205) 01/26/2036 3Z*.......
47232V EW 8 |JMAC 2009-R4 24A1 SEQ SSNR 5.5 36RE............. | ..... 03/29/2011| PAYDOWNS .74,556 0 02/26/2036| 1Z*.......
47232V FB 3 |JMAC 2009-R4 24A6 SUB SSUP 5.5 36RE............... | v..c. 03/26/2011| PAYDOWNS LTSRN IR 46,243 | .oooviiee8,435 | 4,836 [ [ (4,636) | cvovvrerervrieees | crvriennd (4,636) 02/26/2036
47232V FC 1 |JMAC 2009-R4 25A1 SEQ SSNR 5.25 36RE............ | ..... 03/29/2011| PAYDOWNS 331,135 331,135 0 01/26/2036
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR RE......ccccee [ veuee 03/29/2011| PAYDOWNS 598,096 ..598,096 0 06/26/2036
47232V FU 1 |JMAC 2009-R4 29A1 SEQ SSNR FLT RE.......ccocovuvns | vonee 03/29/2011{ PAYDOWNS.......covvrmririnirnninnns | crrversinsirersninsees | oveeninens 161,334 | oo 161,334 , 0 01/26/2047
47232V FW 7 |JMAC 2009-R4 30A1 SEQ SSNR CSTR RE......ccccre | e 03/29/2011| PAYDOWNS 382,831 | .o 382,831 | oo 382,831 | covrrrne 374,654 | ..o | e 8,177 BATT | e | e 382,831 [ .o [ v | e (V] I 3,562 |07/26/2037(1Z*.......
47232V GB  2|JMAC 2009-R4 31A1 SEQ SSNR 5.75 36RE............ | ..... 03/30/2011| PAYDOWNS 241,827 | oo, 241,827 | oo, 243108 | ............ 241,827 0 | o | e 241,827 | v | e | e (V] I 2,208 | 02/26/2036| 1Z*.......
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47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.5 36RE............... | ... 03/29/2011| PAYDOWNS 276,117 | oo 276,117 | oo 276,117 | e 276,117 (V1 PO ISP 276,117 [ e [ v | e (VN I 1,902 |03/26/2036 1Z*.......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR CSTR47 RE........cccce. | weene 03/25/2011| PAYDOWNS 251177 | oo 251177 | oo 230,011 | coovevrnee 230,659 | ..ovvverieririees | e 20,518 20,518 | oo | s 251077 [ e [ v | e (V)N I 4,295 | 06/25/2047|5Z*.......
472321  AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10-25-35RE............ | ..... 03/28/2011{ PAYDOWNS.......covvrririirinnrenns | ceverrennirereninsenes | cvvineins 1,203,586 | ......... 1,203,586 | ............ 922,438 | ..o 956,356 | ...oovvrereririrs | e 247,230 10/25/2035| 1Z*.......
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 1-25-37RE...........co. | cee. 03/28/2011| PAYDOWNS.........ovvvrerirrirriins | crererernnnisnineriienes | vevirenennd 496,026 | ............ 496,026 | ...........428,693 | .......... 439,699 | ..cccooviiinins | v 56,327 01/25/2037
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 1-25-39RE........c..... | .o 03/28/2011| PAYDOWNS 923,968 ..923,968 122,623 01/25/2039
472321 AN 8|JMAC 2008-R2 2A4 RR MEZ CSTR 0137 RE........... | ..... 03/26/2011| PAYDOWNS LTSRN ISR 153,931 9416 | [ s (9,416) 01/25/2037
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE.......... | ..... 03/09/2011| PAYDOWNS 230,220 | ..ccooneee. 230,220 | ...........212,379 | cooovrrenee 214,469 | ..o | e 15,751 03/26/2037| 1Z*.......
47233C  AA 1| JMAC 2009-R9 1A1 SEQ SSNR CSTR46 RE.......... | ..... 03/29/2011| PAYDOWNS 29,085 | v 29,085 2,101 08/26/2046(1Z*.......
47770# AB  1|JOBSON MEDICAL T/L L+500 12-01-11....coovrvvrrns [ 03/31/2011| PAYDOWNS 2,940 2,940 | 2,329 | 945 | | e 1,995 12/01/2011{6...........
478366 AQ 0|JOHNSON CONTROLS 5.250 01-15-11 NC ! .101/15/2011| REDEEMED.........cocooseemrriinernens | cereserrierireeirneirnnns | vevin 2,000,000 | ......... 2,000,000 | .........1,999,740 | ........1,999,998 | ......ccccovrrrmeer | verrrmrrrmrrrens 2 01/15/2011| 2FE.......
493268 AY 2 |KSLT 2000-B A2 ABS FLT 7-25-29 .101/25/2011| PAYDOWN 39,992 | v 39,992 07/25/2029| 5Z*.......
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 6-27-25.........ccccovmvvmererans [ o 03/28/2011| PAYDOWN........ccvvrrerrrairmeriens | crereeerneeissnsneninenes | veeiveenns 137,360 | covvrvrne 137,360 | ..cccoe0r.n.98,900 | oo LY A T O LTS K I I 19,483 | oo | e 137,360 | oo [ e [ v (V] IO 131 | 06/27/2025| 1Z*.......
494550 AH 9 |KINDER MORGAN 6.75 3-15-11 NC.....cooevvvmerrerins | ceene 03/15/2011| REDEEMED..........ovvvrnrrrcrirncns 3,500,000 | ......... 3,500,000 | ......... 3,744,750 | ........ 3,507,494 | .ooovvivrcinns | i (7,494) | oo | s (7,494) | oo | v 3,500,000 | .voovernririnnen | ererneninrinei | e (V) 118,125 | 03/15/2011
50178T AA  5|LBIESCROW LYO 8.00 11-01-17 C13.....cocvvvrvrvnrrs [ v 02/22/2011) MORGAN STANLEY & CO......... 2,260,000 | ......... 2,000,000 | ......... 2,055,938 | ......... 2,062,268 | .....ocovevrvies | s (10,441) | v | s (10,441) | covvovvrvrriens | e 2,051,827 | ..o | e 208,173 |..... 208,173 | ...... 50,667 |11/01/2017
50178T AA  5|LBIESCROW LYO 8.00 11-01-17 C13....coovvvrrvrrnrnns | v 02/25/2011| MORGAN STANLEY & CO......... 3,213,375 2,850,000 2,956,188 | ......... 2,938,731 | oo | e 7,915 | oo | s 7,915 | s 2,946,646 | .....occovrnirs | e 266,730 |..... 266,730 | ...... 76,633 | 11/01/2017
52518R BE 5|LSSC 2002-GE1 A SEQ CSTR 7-26-24 RE........c.ccc.. | e 03/29/2011| PAYDOWNS 8,070 8,070 7,705 8,070 0 . | 07/26/2024
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12-25-35..........ccovvvvrreres [ e 03/25/2011| PAYDOWNS 22,423 | 22,423 16,285 | .o 16,349 [ .o | v 6,074 6,074 .22,423 12/25/2035| 1Z*.......
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 092535.........cccoe. | e 03/25/2011| PAYDOWNS 624,531 | ...ccooonc 624,531 | oo 553,491 | .ovvrrne 584,091 | ..oovvvevrerrices | s 40,440 | ..o | e 40,440 | ..ooovns [ e 624,531 | o [ e | e (V)N I 4,989 | 09/25/2035| 1Z*.......
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 122535............. | ... 03/25/2011| PAYDOWNS.........oovvvriririrnriinns | coererernseisninennenes | vvvieninns 192,187 | ccvvrvs 192,187 | covvvs 140,777 | oo 140,679 | .ooovvvvvrvirnes | s 51,508 | oo | e 51,508 | .ovovvverreeis | s 192,187 | oo [ v [ v (V] I 179 | 12/25/2035| 1Z*.......
525241 AL 9|LXS 2007-1 WF1 SEQ 7.0 1-25-37.....ccovvvrvrrnerrerinn | e 03/25/2011| PAYDOWNS 28,164 | oo 28,164 | .o 18,307 | v 15,730 [ .overcerveinins | v 12,434 | .o | e 12,434 | oo | e 28,164 | ..oveiiennns [ | e (V1 IO 294 |01/25/2037| 1Z*.......
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 07-47........cceceex | e 03/25/2011{ PAYDOWNS.......oovvrerviiininnienns | crverevensirerinnsenes | oo 1215412 | ........ 1215412 | ......... 1,051,436 071,150 | s | e 144,262 | oo | v 144,262 | ....coovvvrrnne 1215412 | s v | eveiennn0 | 10,146 |07/25/2047{1Z*.......
526602 AA  5|LEONARD WOOD FAM 5.124 07-15-20 A16. .101/15/2011| SINKING FUND PAYMENT 117,718 L1M7,718 117,718 0 07/15/2020| 2FE......
530718 AC  9|LIBERTY MEDIA 5.70 05-15-13 NC.....oevvvvrrrrrrirnrirs | e 03/22/2011| BARCLAYS AMERICA............... 2,100,000 | ......... 2,000,000 | ......... 2,000,500 | .....e...2,000,141 | .oooivoiiiiiiics | e (13) (13) 05/15/2013| 3FE......
531359 AA  5|LIBERTY TIRE REC 11.00 10-01-16 C13.....ccevvevree | e 01/27/2011| BANK OF AMER / ML.....cccvoovvene | crrerierineniininnies | cvereees 2,775,000 | ......... 2,500,000 | ......... 2,473,225 | ......... 2,481,873 | oo | v (7,594) | oo [ s (7,594) | .eovvrvrvirns | e 2474279 | oo | e 300,721 |..... 300,721 | .o, 10/01/2016| 4FE......
544565 AA 2 |L.A FIRE A8.48 9-2-15 AL 1008 SF........ccovvvvrvrrrneres | ceene 03/02/2011| PARTIAL CALL......oovvvrivrniieinns | ceeeeerneriseineiiienes | veeiseinns 137,740 | oo 131,181 | v 131,181 | v 131,181 (V1 ISR IS 131,181 | s | e 6,559 | ........ 6,559 | ... 5,562 |09/02/2015| 1FE......
55265K XJ  3|MASTR 2003-5 2A1 SEQ 5.0 6-25-18.......cevveevrvverer | eene 03/25/2011| PAYDOWNS 312,416 | .o, 312,416 | ..oooec... 301,678 | ..ooevene 304,700 | .oovverirerriens | e 7716 | s | v, 7716 | o | s 12416 [ v [ e | e (V] I 2,512 | 06/25/2018| 1Z*.......
565849 AG  1|MARATHON OIL CORP 6.50 02-15-14 NC.........ccoee | e 01/13/2011| MORGAN STANLEY & CO.....c... [ coorererererneerrninenns | cvereees 5,019,233 | ........ 4,425,000 | ......... 4,868,651 | .......4,743,920 | ..cooovvirvrrnc | verirenns [CCTE 72 ) ORI I (3,182) [ veovereevrirne | e, 740,738 | s | e 278,497 |..... 278,497 |..... 123,040 | 02/15/2014| 2FE......
576203 AH 6 |MASSEY ENERGY CO 6.875 121513 C09 L...coocovves | e 03/04/2011| CITADEL SECURITIES.......cccoone | corerirmrenenrinninnenns | cvereens 1,022,500 | ......... 1,000,000 | ....ccooeee 992,430 178 178 | oo | eveerne096,883 | oo | e 25,617 | ... 25,617 | ...... 16,042 |12/15/2013| 4FE......
576431  AJ  9|MARM 2007-1 2A1 SEQ SSNR CSTR 1136.......cceves | vonee 03/25/2011{ PAYDOWNS.......oovemririnnrnninnns | crrversirnsirernnineeres | oveeninens 105,017 | ovvevrnnee 105,017 | ovevvirnnns 84,538 | .o n83,458 | i | s 41,559 | v | e 41,559 | v | e 105,017 | i [ | e (1[N 792 | 11/25/2036| 1Z*.......
576457 AA  5|MARM 2007-HF2 A1 SEQ FLT 09-37.....cccovvvvrvvvvirre | cerne 03/25/2011| PAYDOWNS 236,998 | .....c...... 236,998 | ...ccoue.. 181,007 55,991 55,991 09/25/2037
58501W AV 3|STEER Z1 A (JCP) 7.54 3-1-17 AL08-13........coevevvrves [ o 03/01/2011{ SINKING FUND PAYMENT........ | coovevverneirervnincres | v 147,903 | oo 147,903 | ..coovoeee 157,622 | oo 152,521 | o | v (100) (100) 03/01/2017
589929 PL 6 |MLMI 1998-GN1 M2 MEZ 8.02 2-25-27........ccevvvverer | ceene 02/25/2011| PAYDOWNS 4,972 A972 | s 4,970 | oo 4,972 0 02/25/2027
589929 RJ  9|MLMI 1998-GN2 M1 MEZ 7.155 7-25-27 ......covvrrevrer | eene 03/25/2011| PAYDOWNS 2,203 2,203 2,202 2,203 0 07/25/2027
589929 RK 6 |MLMI 1998-GN2 M2 MEZ 7.50 7-25-27.......cocovveverns | e 03/25/2011| PAYDOWNS 4,748 AT48 | s ATAT | o 4,748 0 07/25/2027
589929 TP 3 |MLMI 1999-H1 A5 NAS STP 5-20-28..........coccovvvrveree | ceene 03/21/2011| PAYDOWNS 54,116 | e 54,116 | oo 54,105 | oo 54,116 0 05/20/2028| 1Z*.......
59023N AW 8| MLMI 2006-AF2 PO PO 10-25-36........cc0oevvrrrrrnriranns | ceene 03/25/2011| PAYDOWNS 88,318 | v 88,318 | oo 52,990 | .covvrneenns 48,811 | oo | e 39,507 39,507 | oo | 88,318 [ s s | s (V1 I 10/25/2036| 1Z*.......
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595481 AA  0|MDST 2005-1 A SEQ 5.745 0140..........cccoorvvrverirnns 03/15/2011| PAYDOWNS 24432 | . 24432 | oo 23,454 | ..o, 23,498 934 01/15/2040| 1Z*.......
59549N  AA 1| MID-STATE TR6 A1 SEQABS 7.34 7-1-35............... 01/03/2011{ PAYDOWN......ocvervirererinnireenis | ceverneineierenineees | oeeeeiens 109,740 | coovvvrnee 109,740 | ..ccoveeee 109,239 | coovvveneee 109,426 314 07/01/2035(1Z~.......
59549P AA 6 |MID-STATE TR 4A ABS 8.33 4-1-30.......c0vvvrirrnrinee 01/03/2011{ PAYDOWN 206,054 | ............ 206,054 | ............ 207,759 | c.coovvenee 206,758 | ..covoverrerins (704) 04/01/2030
59549W AA  1|MDST 11 A1 SEQ 4.864 07-15-38 03/15/2011| PAYDOWNS 48,139 07/15/2038
59560W AA  5|MDST 2010-1 A SEQ 3.50 12-45... 03/15/2011| PAYDOWNS 79,937 ....19,937 173 12/15/2045
608190 AG  9|MOHAWK INDS 5.75 01-15-11 NC.... 01/15/2011{ REDEEMED...........cocovvrvrrrnrinnnes | crrvervvenninerisnnnnes | oo 1,006,000 | ......... 1,006,000 | .........1,004,974 | .........1,005,991 | ..coovvririvrvns | crrvrrrrirerrnns 9 01/15/2011
61749L BM 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 0636............ 03/25/2011| PAYDOWNS 9,005 9,005 | .oiiernnn8,990 [ 4807 [ s [ 4198 | 06/25/2036
61758V  AH 0 |MSRR 2010-R2 3A SEQ 6.5 1037 RE.........c.cccrvvunec. 03/28/2011| PAYDOWNS 917,072 | ..ccooeend 917,072 | .. 917,072 | ..cceneend 917,072 10/26/2037| 1Z*.......
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 4.0 0137RE............. 03/29/2011| PAYDOWNS.........oocrvmmmreririnirnns | crverirerineesnninnnes | eveveees 1,502,639 | ......... 1,502,639 | ......... 1,502,639 | ......... 1,502,639 01/26/2037| 1Z*.......
61915R AK 2| MHL 2005-3 A1 SEQ SSNR FLT 8-25-35 03/25/2011| PAYDOWNS 2,225 2,225 | oo, 1,280 886 08/25/2035(1Z*.......
61915R AU  0|MHL 2005-5 A1 SEQ SSNR FLT 12-25-35.... 03/25/2011{ PAYDOWNS.......covvmririnrreinnns | crrverssinsirernnincees | oveeninens 180,113 | oo 180,113 L1674 | 120,053 | e 60,060 | ..corvrrerivrie | eereeeenn80,080 [ i | e 180,113 | e 12/25/2035| 1Z*.......
62878# AB 1 [NBTY TL B L+450 10-01-17...covvourrrrrrrrrrcrirerircenne 03/01/2011| PAYDOWN 6,060,000 | ......... 6,000,000 | ......... 5,980,000 | ......... 5,980,565 | ....ocverrernenne 79,435 | .oovvvevvrnceenns | e 79,435 [ | 0000002.6,080,000 [ .ooconiiincnnes X 10/01/2017| 3FE......
629377 ZZ 8|NRG ENERGY OPCO T/L L+175 02-01-13............... 01/14/2011| CITIGROUP.........cccoovvrvrriinrin 1,234,315 | ......... 1,237,409 | ......... 1,212,8% | ........ 1,226,947 154 [ e [ e 154 | i | 1,227,101 [ | e 7,214 7,214 | o 1,754 |02/01/2013| 3FE......
637071 AD 3| NATIONAL OILWELL 6.50 3-15-11 NC.......c.cocvvruee. 03/15/2011| REDEEMED.......cccovvvnrrircrirnns 3,000,000 | ......... 3,000,000 | ......... 2,955,780 | ......... 2,998,778 | .coovvvverrerrns | e 1,222 | o | e 1,222 | | 00000023,000,000 | i | e | e 0 . 97,500 |03/15/2011| 2FE......
652478 AH  1|NEWS AMER HLDGS 9.25 02-01-13 NC!.. 02/24/2011| CASH TENDER OFFER 2,883,650 2,500,000 2,883,650 | ......... 2,715,861 | coovvererererennns 167,789 | oo | e 167,789 | e | 000000 2,883,650 [ oo [ v | ceveeeineenne (V) 130,399 | 02/01/2013| 2FE......
65334H AD 4 |NEXEN INC 5.20 03-10-15 NC.. 02/01/2011|{ KNIGHT LIBERTAS LLC.... 2,123,480 2,000,000 1,997,540 .1,998,814 21 ,998,835 | ..oovverieernn |10 124,646 | ... 124,646 | ...... 41,600 | 03/10/2015| 2FE......
65364T AA  7|NIAGARA MOHAWK 5.469 01-01-18 A0415.. 01/01/2011| SINKING FUND PAYMENT. 285,000 | ............ 285,000 | ............ 285,000 | ...ooeree0285,000 | oo [ e | o0 | | 285,000 | s [ [ (VN I 7,793 | 01/01/2018 1FE......
65535V KU  1|NAA2005-WF12A2 SEQ 4.786 03-25-35................. 03/25/2011| PAYDOWNS.......coooverermrirenins | creeeernenissiseisienes | oeevseinns 114,216 | coovrene 114,216 | covvvenees 106,080 | ..oovreeers 108,788 | oo | e 5428 | s [ e 5428 | s [ el 114216 [ s e | e (V1 IO 848 |03/25/2035| 1Z*.......
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04-25-36............coccornen. 03/25/2011| PAYDOWNS.........oovvviriiririrines | crierierinssisnineies | everseesesisssieniens | cevvnseienes 74,339 | oo 26,390 | oo 17,085 [ | eeeenn(17,088) [ oo | eerreend(17,085) [ o [ | e | e | e (V] I 554 |04/25/2036| 1Z*.......
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03-36.........ccocovurvrncr 03/25/2011| PAYDOWNS.......cooovverermmrirerins | erereeerneesssssneisienes | oeeiseinns 195,164 | ..ccovvnee 195,164 | ..coooneee. 161,986 | .cvvveererrerenrrnens | crvereneernnninnns | 33178 | e [ 33178 | s [ i 195,184 [ s | v | e (V] I 117 | 03/25/2036| 1Z*.......
65548Q AA 2| NORBORD DELAWARE VIR 02-15-17 NC !.. 02/10/2011{ RBC CAPITAL......cvvrvvrrvrirrirene 3,165,000 | ......... 3,000,000 | ......... 2,975,550 02/15/2017
66704) BP  2|NEF 2006-A A2 SEQ ABS FLT 11-28-23... 02/28/2011{ PAYDOWN 324,555 ..324,555 ..272,626 11/28/2023
66977W AH 2 |NOVA CHEM CORP L+312.5 11-15-13 C@09.. 02/16/2011| IMPERIAL CAPITAL 998,750 | ......... 1,000,000 | ......... 1,000,000 11/15/2013
67020# AA  9|NRG ENERGY OPCO LC L+175 02-01-13................ 01/14/2011| CITIGROUP.........oovvrrireirirrienns | v | eveeens 1,043,280 | ......... 1,045,895 | ... 1,026,938 | ......... 1,037,809 119 02/01/2013
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05-15-24.................. 03/15/2011| PAYDOWNS 44296 | e 44296 | ......co..... 44292 | oo 25111 | s 19,185 | .o 05/15/2024| 1Z*.......
695160 AA 9 |PACKAGING DYNAMICS 8.75 02-01-16 C13............ 01/31/2011{ GOLDMAN SACHS & 254,375 | .. 250,000 | ...cooonee. 250,000 02/01/2016| 4FE......
73316P  JD 3 |POPLR 2005-6 A3 SEQ CSTR 1-25-36 03/25/2011| PAYDOWNS .96,904 01/25/2036| 3Z*.......
73932L AA  1|POWER RECEIVABLE 6.29 01-01-12 A1011.... 01/01/2011| SINKING FUND PAYMENT........ | coovevernerrneeneiienes | v 155,902 01/01/2012| 2FE......
74037A  AA 7 |PFDCPO CDO 8.226 7-26-25........cccvrvrrevnririererinns 01/26/2011{ PAYDOWN 968,994 | ........... 968,994 | ............ 920,544 | ........... 968,994 07/26/2025(1Z*.......
743263 AD 7 |PROGRESS ENERGY 7.10 03-01-11 NC........ccovvrneee 03/01/2011{ REDEEMED...........coovvvvrirernrinne 235,000 | ..ccooneee. 235,000 | ..coooneen. 239,700 | ..oovvenee 235,341 03/01/2011
74531E  AG 7 |PUGET SOUND ENERGY 7.69 2-01-11 MTNC......... 02/01/2011{ REDEEMED...........cccvvvvrrrirnrinee 4,010,000 | ......... 4,010,000 | ......... 4,397,166 | ......... 4,014,552 02/01/2011
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1-37 03/25/2011{ PAYDOWNS........ovvrvrinninirenes | ceverreseirerisnisnes | v 1,014,016 | ......... 1,014,016 01/25/2037
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR RE .103/29/2011| PAYDOWNS .39,904 ....39,904 42,905 09/26/2037
749270 BY  1|RBSSP 2010-4 11A5 SEQ SSNR 5.50 RE 03/28/2011{ PAYDOWNS.......oovverrriririnnienns | crrversversninersninnres | oo 1,263,319 | ........ 1,263,319 .1,255,809 10/26/2037| 1Z*.......
749280 AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR RE................ 03/28/2011| PAYDOWNS 925,629 | ............ 925,629 | ............ 939,512 | ..ccoouend 938,592 06/26/2037| 1Z*.......
T4928F AZ 3| RBSSP 2009-3 6A4 SEQ SSNR CSTR RE................ 03/28/2011| PAYDOWNS 1,332,402 | ......... 1,332,402 | ......... 1,359,050 | ......... 1,356,989 03/26/2036| 1Z*.......
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74928R  AA  2|RBSSP 09-10 1A1 RR SEQ SSNR CSTR RE.......... |..... 03/28/2011| PAYDOWNS.........oovvvrerirrirnriinns | coeerernreisnineiiienes | v 434,013 | ..o 434,013 | .o 410,142 | ............ 413,847 | oo 20,166 | .cooovveerec | s 434,013 | oo | e | e (VN I 3,742 |08/26/2035(1Z*.......
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTRRE......... | ..... 03/28/2011| PAYDOWNS 378,056 | ............ 378,056 | ............ 364,824 | ............ 366,019 [ ..oovvvcrrerrees | e 12,037 | oo | e 12,037 | oo | v 378,056 [ ..ovvvrvreries | v | e (V)N I 2,947 |10/25/2036( 1Z*.......
749280 AW  7|RBSSP 2009-12 8A1 RR SEQ SSNR CSTRRE......... | ..... 03/28/2011{ PAYDOWNS........ovvririininirenns | erversnneirernnineees | e 413,586 | ...coou. 413,586 | ..o 408,437 | ..cvvrnn 408,906 | ....cvvvrvrrirer | eeereenih 880 [ s [ e 4,680 | oo [ e 413,586 06/25/2036(1Z*.......
74928Y AL 3 |RBSSP 2010-1 4A1 SEQ AFC SSNR 0834RE.......... | ..... 02/16/2011| RBS SECURITIES/GREENWICH| .......coovvvvrrivires | crvrees 1,001,034 | ......... 1,001,034 | ........... 984,747 | ........... 986,546 | ....coovvvrveres | e 14,488 | i | 14,488 | ..o | s 1,001,034 08/26/2034
74928Y AL 3 |RBSSP 2010-14A1 SEQ AFC SSNR 0834RE.......... |..... 02/16/2011{ RBS SECURITIES/GREENWICH 19,152,870 .18,482,866 ..18,182,150 8,215,362 3,046 8,218,408 08/26/2034
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03-37 03/16/2011{ PAYDOWNS.......covemrvrinnrnniinnns | crrversinsiernninnees | oveerinens 159,277 | ovvvvvinne 159,277 | vvevvinnnd 92,381 | covvveerernervneniens | v | 0000e86,898 | i | v 66,896 | ..ooveririens | v 159,277 03/10/2037(1Z*.......
749574 AC 3 |RFMSI 2006-SA2 2A1 SEQ CSTR SSNR 36.........cc0. [ vouee 03/25/2011| PAYDOWNS 68,622 | ..o 128,897 | .oovvvrcrenn 87,082 | ...... 66,468 2,154 | oo | e 68,622 08/25/2036( 1Z*.......
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR SSNR 37......ccoves [ vonee 03/25/2011{ PAYDOWNS.......covvmriiiinineienns | erversnineirersnineines | veenriens 108,363 | ..cooevenee 161,818 | oo 85,763 | ..o 50,457 | .oovevvrerivrnes | weerenBT906 | oo | v 57,906 | .eooveevvrrcns | e 108,363 02/25/2037(1Z*.......
749590 ZZ  1|REYNOLDS TL A L+450 08-06-15.........covververrviinns | e 02/09/2011| PAYDOWN 5,000,000 | ......... 5,000,000 | ......... 5,018,750 | ......... 5,017,898 | ...covvrerernnne (392) | cevvvvverriinis | i 5,017,506 08/06/2015| 3FE......
75605E A*  1|REALOGY SYN LC L+300 10-10-13 N 01/05/2011| GOLDMAN SACHS & CO 67,331 ....67,331 0 67,282 . [10/10/2013| 4FE......
75605E  A* 1|REALOGY SYN LC L+300 10-10-13 N 01/25/2011{ GOLDMAN SACHS & CO o e ..450,505 ...449,829 850,180 | oo | e 7 7 ceeernnnen 850,187 [ e | s (14,701)| ..... (14,701) | . . [10/10/2013| 4FE......
75605E A@ 9 |REALOGY TL B L+300 10-10-13.....coorvrirrrrrrrirenies | e 01/25/2011{ GOLDMAN SACHS & CO........... 3,674,779 3,801,515 | ......... 3,795,813 | ......... 3,798,631 58 £51: 0 TSR IS 3,798,689 | ...ccoorvrrrnnn (123,911) | ...(123,911) 10/10/2013| 4FE......
75970 AX  4|RAMC 2007-1 AF1B SEQ STP 04/37.......cocvvvvvrveres [ e 02/25/2011{ PAYDOWN A7,962 | e 17,962 2,469 2,469 04/25/2037(4Z*.......
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 09-37........ccvevevvenins [ v 03/25/2011| PAYDOWNS 26,386 | ..o 26,386 | ... 18,997 | .o 19,033 [ .o [ e 7,353 [ oo [ e 7,353 | oo 09/25/2037| 1Z*.......
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2-25-36........cccvvrevvrnes [ e 03/25/2011| PAYDOWNS 570,974 | ............ 570,974 | ..........530,919 | ........... 533,269 | ..covveereivies | v 37,705 | oo | e 37,705 | oo 02/25/2036
760985 GQ 8| RAMP 2002-RS1 Al5 NAS 5.91* 01-25-32. .103/25/2011| PAYDOWNS 9,853 9,853 9,853 . 0 01/25/2032
760985 M8 1 |RAMP 2004-RS1 Al6B SEQ STP 01-34 .101/25/2011| PAYDOWN 8,329 8,329 | e 7496 | e 7,496 833 833 01/25/2034|1Z*.......
760985 V3  2|RAMP 2004-RS3 Al4 SEQ CSTR 3-25-34........cccocees | vone 03/25/2011| PAYDOWNS .86,283 9,167 03/25/2034(1Z~.......
760985 WY 3 |RAMP 2003-RS5 Al5 SEQ 4.87 062533...........ccccvves | e 03/25/2011| PAYDOWN 3,319 1 06/25/2033| 1Z*.......
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4-25-33........ccocovmuvne | crene 03/25/2011| PAYDOWNS.......cooovverermmrirerins | erereeerneesssssneisienes | oeeiseinns 147,768 2817 | o | e 147,768 | oo [ e [ v (V] IO 835 |04/25/2033| 1Z*.......
760985 XK 2 |RAMP 2003-RS6 Al5 SEQ 5.42 7-25-33.... . 03/25/2011| PAYDOWNS .11,802 943 11,802 [ o | v [ vervvrriennnn0 | i 128 [07/25/2033|3Z*.......
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7-25-34.........ccccomurine | ceene 03/25/2011| PAYDOWNS 305,267 | .. . 92,761 07/25/2034(1
76110H RV  3|RALI 2004-QS4 A1 SEQ 4.35 3-25-34 N 03/25/2011| PAYDOWNS 215290 | .o 215,290 | ..o 194,000 | oo 199,740 | i | 15,550 | i [ e 15,550 | .ovvurieciins 03/25/2034(1Z~.......
76110H T9  0|RALI 2005-QA2 NB2 SEQ CSTR 2-25-35.......ccccvuvene | ceeee 03/25/2011| PAYDOWNS 247227 | .o 247,227 83,205 02/25/2035| 1Z*.......
76110V HJ 0 |RFMS22001-HI4 A7 SEQ STP 10-25-26........ccccovvvre | eene 03/25/2011| PAYDOWNS 47523 | e 47,523 | oo ATTBT | s 47,550 [ oo | e (27) (V4] T Y57 N TR IURIRIRIRORN IR (V] IO 554 |10/25/2026| 1Z*.......
76110V SD 1 |RFMS22005-HI3 A4 SEQ 5.49 9-25-35.........ccocoevvee | e 03/25/2011| PAYDOWNS 553,290 | ..ooovveee. 553,290 | ...........553,229 | .......... 553,290 . 0 [ e [ e 553,290 [ ..overvrireiinns | v | e (VN I 5,018 |09/25/2035(1Z*.......
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2-25-36.. N 03/25/2011| PAYDOWNS e | sereennnnen 93,722 | 93,707 | 2,688 [ e | e (82,688) [ e | e (B2,888) [ s [ | e | e | e[ 754 | 02/25/2036| 1Z*.......
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11-25-31.....ccovvvvvees [ o 03/25/2011{ PAYDOWNS.......cocvmiiriiniirenen | errerenineirerenincees | oeveniens 144,083 | .......... 144,083 | ........... 123,371 | o 124,140 | | 19,943 | i | e 19,943 [ | 144,083 | ..o [ [ vvrieienn0 | 1,069 |11/25/2031(1Z*.......
76111 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3-25-33......ccovrmrvrvernns [ cenes 03/25/2011| PAYDOWNS 398,852 | ............398,852 | ............ 408,076 | ........... 405,894 | ...cooovvrmmiruns | vorreeen(7,042) | oo | evreeeen(7,042) | o | i, 398,852 [ .o | v | e 0 [ e 3,507 |03/25/2033(1Z*.......
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6-25-33........cocvrerens | o 03/25/2011| PAYDOWNS 886,270 | ...........886,270 | ...........914,243 | ............907,593 | ..o | werenn(21,323) [ oo | oerreenn(21,323) [ o [ v 886,270 [ ...vvvrvrcries | rerreereeiine | cereeeireenns (V)N I 7,404 |06/25/2033(1Z*.......
76111X KX 0 |RFMSI 2004-SR1 A2 SEQ 5.50 9-25-33RE.........ccoc0. | e 03/25/2011| PAYDOWNS.......coovvvrrernerinrinnes | o | cvereeens 1,113,933 | .. 1,113,933 | 11,134,558 | 1,122,949 | | eeeeeen(9,016) | e [ reeieee(9,016) [ s | i 1,113,933 [ e e | e (VN I 9,394 |09/25/2033(1Z*.......
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10-25-35 . 03/25/2011{ PAYDOWNS.........vvmririnrrirenes | covernnineirerisnines | vveeniens 185,022 ....185,022 10/25/2035( 1Z*.......
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2-25-36.........covvevees | vone 03/25/2011| PAYDOWNS 15,173 ...207 |02/25/2036
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10-25-32.. JOTO IO 03/25/2011| PAYDOWNS 191,209 ...91,209 . .82,888 o] 8,321 . v 151 110/25/2032( 1Z5........
76112B SH 4 |RAAC 2005-SP1 1A8 PAC 5.0 9-25-34........ccovvvvvvres | coene 03/25/2011| PAYDOWNS.......cooervrerrenimrennes | crrerieseneessnisenns | everneees 3,630,238 | ......... 3,630,238 | ......... 3,429,440 | ......... 3,526,241 | oo | e 103,997 | oo | v 103,997 | oo | e 3,630,238 | .ooervncirines | e | e 0 . 24,497 |09/25/2034| 1Z*.......
771196  AQ  5|ROCHE HLDGS INC 5.00 03-01-14 NC........ccoovvvvee | e 03/24/2011| PARTIAL CALL......covvvveriieinens | crrverevenrnersnnenes | v 1,024,557 | ........... 932,000 | ..ovvrnee. 925234 | ..o 927,532 301 301 | oo | v 927,833 | .o | e 96,724 | ...... 96,724 | ...... 26,277 | 03/01/2014| 1FE......
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77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 5-17-21.....ccccovvvrerirn. 02/15/2011| PAYDOWN 96,541 | oo 96,541 B7 | o [ vernerieenenB7 [ s [ v 96,541 [ ..ovvvivernns [ | e (VN I 1,260 |05/17/2021(1Z*.......
77531Q  AK 4| ROGERS WIRELESS 7.25 12-15-12 NCl.................. 03/21/2011| REDEEMED BY CALL................ 553,675 | ..ccovneenn 500,000 | ...........500,000 | .......c.c.500,000 | .ooouveerrrererires [ v | v [ e | e | e, 500,000 | ...cooerevrrnnee 53,675 | ...... 53,675 | ........ 9,667 |12/15/2012
78386N BC  2|SACO 1999-03 BA 1B1 SUB CSTR 4-25-39.............. 03/25/2011| PAYDOWNS 55,788 | .ccvre 55,788 793 04/25/2039
78442F BG  2|SLM CORP 5.00 10-01-13 NC 01/12/2011| GOLDMAN SACHS & CO......c... | cvvererererneevsrinnnes | 010,250,000 | ....... 10,000,000 253 10/01/2013
78444V AB  7|SLCLT 2010-B A2 ABS FLT 07-15-42 03/15/2011| PAYDOWNS ..407,109 07/15/2042
78445M AB 6| SLMA 2010-A 2A ABS FLT 05-44 03/15/2011| PAYDOWNS 254,928 | ............ 254,928 05/16/2044
795483 AG  1|SAL/BROS SER 1986-4 SEQ 10.25 4-1-16............... 03/25/2011| PAYDOWNS 255 255 04/01/2016| 5Z........
803895 AE  1|SATELITES MEX LIB+8.75 11-30-11 CO7.......c..cc0eue 02/07/2011| IMPERIAL CAPITAL 3,007,500 | ......... 3,000,000 | ......... 3,045,000 | .......... 2,993,999 | .o | e (3,753) 11/30/2011|5...........
803895 AE  1|SATELITES MEX LIB+8.75 11-30-11 C07.........ccco..c. 02/09/2011| R W PRESSPRICH & CO INC.... | c.oovveririvrrverivenes [ v 201,000 | ..oovvenee 200,000 | ............ 209,000 | ..coovenee 199,600 400 11/30/2011(5...........
803895 AE  1|SATELITES MEX LIB+8.75 11-30-11 C07 02/23/2011{ IMPERIAL CAPITAL.......ovvierenns | cvreereierverssenies | cvvenins 1,256,250 | ......... 1,250,000 | ......... 1,306,250 1,247,500 2,500 11/30/2011
803895 AE 1|SATELITES MEX LIB+8.75 11-30-11 CO7 03/01/2011{ IMPERIAL CAPITAL 976,367 | ..covvvvn 971,509 | ......... 1,015,227 | ........... 969,566 | ....ovvvrririrenn | e 1,943 | v | e 1,943 [ 11/30/2011
80851Q DA 9| CHARLES SCHWAB 6.375 09-01-17 MTN NC. 01/05/2011{ CONSENT FEE.......... 45,000 | oo | i 45,000 . 09/01/2017
81180W AA 9 |SEAGATE HDD CAYM 6.875 05-01-20 C15.............. 01/21/2011{J. P. MORGAN SECURITIES..... | covevevevrirervririres | v 1,920,000 | ......... 2,000,000 | ......... 1,875,000 | ......... 1,961,093 | .o [ v (80,412) [ v [ eereeene(B0,412) | i | v 1,880,681 | ..ocvvvvrrenee 39,319 | ... 39,319 | ... 32,465 | 05/01/2020
81180W AA  9|SEAGATE HDD CAYM 6.875 05-01-20 C15.............. 03/07/2011| MORGAN STANLEY & CO.....c... [ cooerermrenerrrineies | crereees 2,970,000 | ......... 3,000,000 | ......... 2,957,500 | ......... 2,941,640 | .o | e 18,340 [ .o 2,959,980 10,020 | ...... 10,020 | ...... 73,906 |05/01/2020
81180W AA 9 |SEAGATE HDD CAYM 6.875 05-01-20 C15.. 03/23/2011 BANK OF AMER / ML.....ocvorver | corerierinenrsseinenns | cvereens 3,000,000 | ........ 3,000,000 3,005,000 | ........ 2,941,640 | .cooovveviriens | e 63,047 3,004,687 | ..o | e (4,687) ] ....... (4,687) ] ...... 84,219 |05/01/2020
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05-37... 03/25/2011{ PAYDOWN 9,188 9,188 6,598 2,590 05/25/2037
83168@ AA  0|SMART & FINAL T/L PIK L+875 11-30-16 01/18/2011| IMPERIAL CAPITAL.......oovvvevres | cvrvmrireeiesiissiisnies | evvreeens 2,020,839 | ......... 2,094,134 | ........2,048,005 | ......... 2,058,373 184 11/30/2016
832389 AB 6 |SMITHS FD DRG 8.64 7-2-12......cccovvvmrrerireincris 01/02/2011| SINKING FUND PAYMENT........ | coovvernerrneineriienes [ v 455427 | .ooovene 455427 | ...........456,907 | ..o 455,695 07/02/2012
83611M HM 3| SVHE 2005-B M2 MEZ STP 5-25-35........c.ccourverirnes 03/25/2011| PAYDOWN 20,259 | v 20,259 | .oooorerre 11,066 | oo 8,795 | oo | e 11,464 | .o | v 11,464 | 05/25/2035| 1Z*.......
84474Y AA 4| SOUTHWEST AIR 6.15 08-01-22 A10-18..........coc0euue 02/01/2011| SINKING FUND PAYMENT........ | cooveerrerrsernneriienes [ v 156,959 | ..ovvvrne 156,959 | ... 157,370 | oo 157,309 2 08/01/2022 1FE......
844741 AL 2|SWAIRETCA38.70 7-1-11 ..o 01/01/2011{ SINKING FUND PAYMENT ....... | coovevveneirerinineires | vvernniens 450,065 | ............ 450,065 | .......512,786 | .ovvovrnne 453,647 07/01/2011| 2FE......
847788 AP  1|SPEEDWAY MOTORSPORTS 6.75 02-01-19 C .101/31/2011| BANK OF AMER / 506,875 ..500,000 . 102/01/2019| 3FE......
863572 LV 3| SASC 1996-4 A SEQ CSTR 09-25-31 03/25/2011| PAYDOWNS .30,726 30,726 | ...cceer... 28,805 | o 28,978 | .o | e 1,748 | v | v 1748 [ 09/25/2031| 1Z*.......
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02-25-36................... 03/25/2011| PAYDOWNS 661,698 | ............ 661,698 | ............595,528 | ............ 598,705 | ..oovvvrreriraies | e 62,993 | ..o | 82,993 [ [ 661,698 | ...ooervrirres | errrrerireniine | e (VN I 5,526 |02/25/2036(1Z*.......
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 35................ 03/25/2011| PAYDOWNS 987,277 | covvvvrne 987,277 | ............691,09 | ............ 710,407 | oo | e 276,870 | ..ovvverrerrncns | e 276,870 [ oo | v 987,277 | ocveeeencenee | orerneeneeinee | ceveeeeriennns (V)N I 1,161 |08/25/2035| 1Z*.......
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09352........... 03/25/2011| PAYDOWNS.......cooovvereimeereninns | creererneessssiseisnenes | oveiseenns 726,737 | v, 726,737 | ...........561,404 | ........... 553,112 | oo | e 173,625 | oo | e 173825 | i | v, 726,737 | oo | e | e (VN I 7,260 |09/25/2035(1Z*.......
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8-25-31.... 03/25/2011{ PAYDOWNS........ovvmrrinririrenes | coverrenrrerisnieies | v 133,958 | ..covvvenee 133,958 | ... 114,831 | ... 122,509 | ..o | e 11,449 | | 11,449 08/25/2031|1Z*.......
86358R FU  6|SASC 2001-9 B1 MEZ CSTR* 07-25-31.... 03/25/2011| PAYDOWNS 9,828 9,828 | ...............9,866 | ..... 9,837 9 07/25/2031(1Z~.......
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 2-25-32........cc0crvvvrrnnes 03/25/2011{ PAYDOWNS.......oovemririnnrnninnns | crrversirnsirernnineeres | oveeninens 166,840 | ..coovveeee 166,840 | ..., 112,379 | oo 115,960 | vovvvvvrervniees | v 50,880 | .ovevrverivrie | vereennnD0,880 [ i | i 166,840 | .vocvvvveierns | e | erereniininns (1[N I 923 |02/25/2032| 1Z*.......
86358R XZ  5|SASC 2002-AL1 A3 SEQ 3.45 2-25-32........c0rvvernvce. 03/25/2011| PAYDOWNS 297,030 | .o 297,030 | ............267,189 | ...cccoonee 269,263 | ..o | e 27,767 | oo | e 21767 [ [ v 297,030 [ .eocvererernerines | e | e (V)N I 1,689 |02/25/2032(1Z*.......
86358R YB  7|SASC 2002-AL1 APO PO 2-25-32........occovvvevinrierns 03/25/2011| PAYDOWNS 82,355 | oo 82,355 | .o 58,730 | i 63,160 | ..o | e 19,195 [ .o | 19,195 | i 02/25/2032(1Z*.......
86359A ME  0|SASC 2003-AL1 A SEQ 3.3565 4-25-31 03/25/2011{ PAYDOWNS.........vvmririnrrirenes | covernnineirerisnines | vveeniens 146,916 , 17,969 | .o | e 17,969 | e 04/25/2031| 1
86359A MG  5|SASC 2003-AL1 APO 4-25-31... 03/25/2011| PAYDOWNS 44,409 44,409 . | 04/25/2031| 1
86359A QS  5|SASC 2003-10 A SEQ 6.0 4-25-33.... 03/25/2011| PAYDOWNS 60,114 ..60,114 04/25/2033(1Z*.......
86359A WR  0|SASC 2003-AL2 A SEQ 3.3565 1-25-31.......cccvvvenene 03/25/2011| PAYDOWNS 389,097 | .ovvvnee. 389,097 | ...........304,865 | ...........309,686 | .....cocooorerirnr | o TOANT | | e T4 | 01/25/2031| 1Z*.......
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86359A WT 6 |SASC 2003-AL2 APO 0.0 1-25-31 03/25/2011| PAYDOWNS.........oovvvmririnieninns | erverrereneennniennn | cerrennnn 140,832 | e 164,309 (2,809) (2,809) [ ..oovvrriirins | e 140,832 | oo [ v [ v 0 01/25/2031|1Z*.......
86359B RB 9| SASC 2004-9XS 1A4A SEQ STP 5-25-34 03/25/2011{ PAYDOWNS........ovvmvirerrrerenns | coverrennrerenneres | vverennnn268,140 | i 258,140 32,618 32,618 05/25/2034| 1Z*.......
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6-25-36 03/25/2011{ PAYDOWNS.......covverniiernrincnns | covernrerenineninnnenes | verineennnnn0,223 | i 40,223 | oo 31,274 | 14,580 [ | 25,643 25,643 06/25/2036(1Z*.......
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 0945... 03/25/2011| PAYDOWNS.........oovvvmrvrerieninns | erverirerrnrennnennn | cerrennn 142,081 | i 142,081 | oo 98,745 | 1 101,022 [ | 41,059 | oo | e 41,059 09/25/2045| 1Z*.......
87203R AA 0 |BAE SYTM ASST 6.664 9-15-13 A091513. .101/14/2011| SINKING FUND PAYMENT... 237 0 09/15/2013| 2FE......
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513. .101/21/2011| SINKING FUND PAYMENT. .1,808 0 09/15/2013| 2FE......
87203R AA 0 |BAE SYTM ASST 6.664 9-15-13 A091513 01/31/2011| SINKING FUND PAYMENT. 4,259 0 09/15/2013| 2FE.......
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513 02/04/2011| SINKING FUND PAYMENT. 2,548 0 09/15/2013| 2FE......
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513 02/11/2011| SINKING FUND PAYMENT. 3,714 0 09/15/2013| 2FE.......
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513. .102/18/2011| SINKING FUND PAYMENT .3,486 0 09/15/2013| 2FE.......
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513. .103/15/2011| SINKING FUND PAYMENT. .3,589 0 09/15/2013| 2FE......
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513 03/18/2011| SINKING FUND PAYMENT. 3,310 0 09/15/2013| 2FE.......
87305N AV 0|TTX CO A15.453 01-02-22 AL031917 01/02/2011{ SINKING FUND PAYMENT........ | covevevenrrervincres | v 212,434 | L 212,434 0 01/02/12022(1...........
87305N AW  8|TTX CO A25.503 01-02-22 AL022617 01/02/2011| SINKING FUND PAYMENT........ | coovevererernnvirnens | e 34,167 | s 34,167 0 01/02/2022|1...........
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10-35 03/25/2011{ PAYDOWNS.......ooovvernrirermnncen | crmrrveerernerenninnres | vernrereenD2,076 | 52,076 | v 41,726 | e 81,850 | s | v 10,226 [ .ovvvveerenne | e 10,226 10/25/2035( 1Z*.......
881561 LS  1|TMTS 2004-19HE M1 MEZ FLT 10-34.. 03/25/2011 . ..105,459 105,459 10/25/2034
881561 8 | TMTS 2005-14HE AF2 SEQ STP 8-36 03/25/2011{ PAYDOWNS.........oomirinnnnrens | ceverinnsnverisnnnes | e 110,945 | 10000 110,945 | 107,617 | i 107,760 [ o [ e 3,185 3,185 08/25/2036| 1Z*.......
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09-43 03/25/2011| PAYDOWNS.......cooovvverirenrnrines | wrneriereneenseinseens | cerernennn 193,389 | i 193,389 | .ovrvrnees 163,414 OV RPN IO 29,975 29,975 | oo | e 193,389 | oo [ e [ v 0 09/25/2043| 1Z*.......
890055 A# 3 |TOMKINS (PINAFORE)TL-B L+450 8-06-16 02/18/2011| PAYDOWN........coomrerrrirninnrrens | crrerirneesnninninenes | e 3,487,707 | i, 3,453,175 | ......... 3,418,643 | ......... 3,419,865 642 642 | .o | e 3,420,507 | ..ocovrvvrrrns 67,200 | ...... 67,200 08/06/2016| 3FE......
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11-16-39. 03/16/2011| PAYDOWNS.........oovvvmrerenrnnennes | wrrerirereneensninsenns | cervrnenn 174,605 | o 174,605 | ...cooonee. 174,605 0 11/16/2039( 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10-16-40, 03/16/2011{ PAYDOWNS.......oovvernriernninenns | crvrnrerenvenisnnenes | cverneernnenn 3,102 [ i 43,102 43,102 0 10/16/2040| 1Z*.......
90210E AF 3| TEXAS COMP ELEC TL B2 L+350 10-10-14. 03/31/2011 5,038 25 25 10/10/2014| 4FE......
903320 AE  3|US AIRWAYS PASS-THR 991A 8.36 012019.... 01/20/2011| SINKING FUND PAYMENT........ | coveveneernvrrneinens | e 877,842 | i ATT,842 | .. 488,593 | 887,953 | e | i (46) (46) 01/20/2019| 3FE......
90783X AA 9 01/02/2011| SINKING FUND PAYMENT. 0 01/02/2031| 1FE......
907833 AE 7 02/23/2011| SINKING FUND PAYMENT........ | coveveneernerersernenes | vererneeenen 94,960 | i 94,960 | ..covvenennd 91,414 | o 92,900 27 27 | e | e 92,927 | ovvererrneine | v 2,033 | ....... 2,033 02/23/2019| 1FE......
909279 R# 0 01/27/2011{J. P. MORGAN SECURITIES..... | ccveevrvrrerivrvires | 205,785,456 | ... 5,829,498 | ... 5,714,833 | ......... 5,768,032 | ..o | e 1,214 | o | v, 1214 [ | v 5,769,246 | ......ccccoovvenee 16,210 | ...... 16,210 02/01/2014| 3FE......
909279 R# 0 02/01/2011 10 10 02/01/2014| 3FE......
909287 AA 2 01/02/2011| SINKING FUND PAYMENT......... | coovererererneernnnirnenns | eevireeeenen87,004 | v 87,004 | coviiirn.64,200 | i 64,304 [ | e 1 1 07/02/2022| 3FE......
92025R AB 4 01/24/2011{ CASH TENDER OFFER 0 02/15/2015| 2FE......
921796 FZ 6 03/07/2011 0 03/07/2023| 1Z*.......
929160 AK 5 03/24/2011| CS FIRST BOSTON CORP 102 102 06/15/2018| 2FE......
92925C CC 4| WAMU 2006-AR1 1A1A SEQ SSNR FLT 0146.. 03/25/2011{ PAYDOWNS.........vvmvevinnnnren | cevervnnnrerisnnnies | wvveeennnc 46,234 | 46,234 | i 37,334 | i BT797 [ [ e 8,437 8,437 01/25/2046(1Z*.......
92935H AA  7|WCP 2010-1 A 4.141 11-15-15 AL15. 01/15/2011| SINKING FUND PAYMENT... 0 11/15/2015[ 1FE......
92935H AA  7|WCP 2010-1 A4.141 11-15-15 AL15. 02/15/2011| SINKING FUND PAYMENT. 0 11/15/2015| 1FE......
92935H AA  7|WCP 2010-1 A 4.141 11-15-15 AL15, 03/15/2011| SINKING FUND PAYMENT......... | cooverererenennveinnenns | verrnnenen 13,529 | 013,529 | 113,529 | e 13,529 0 11/15/2015| 1FE......
930059 AB 6| WADDELL & REED 5.60 01-15-11 NC 01/15/2011| REDEEMED...........cccovvrvrvirivinne | covervvneirerisnncnes | e0ener:4,000,000 | .........4,000,000 | .........3,998,600 | ......... 3,999,988 12 12 01/15/2011| 2FE......
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93114K AG 8| WAL-MART STORES 8.80 12-30-14 A13.......cccooevure | coene 01/01/2011| SINKING FUND PAYMENT........ 4,200 4,200 | .o 5,025 | cooorrerinen 4,529 (V1 URORPOORPOORN ISP 4,529 12/30/2014{ 1FE......
93443N AR 0|WARNER CHILCOTT TL-B3 L+425 02-20-16............ | ..... 03/17/2011| PAYDOWNS 3,572,913 3,551,127 3,551,127 | ......... 3,551,120 4) (4) 3,551,116 02/20/2016| 3FE......
939335 T3 9| WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17.....ccoovvvvre | o 03/25/2011| PAYDOWNS .25,200 0 05/25/2017(1Z~.......
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3-25-18. e 03/25/2011| PAYDOWNS.........ooovvrerirrirnirins | crrmrernmnisninerinenes | vvvieninns 131,072 | oo 131,072 | 127,795 | 129,740 | | e 1,332 | | v, 1,332 [ 03/25/2018
939336 TX  1|WAMMS 2003-MS7 P PO 3-25-33.......cc0omrvrerrrneirnins | e 03/25/2011| PAYDOWNS 7,031 2,385 2,385 . | 03/25/2033
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 7-25-36 IO IO 03/25/2011| PAYDOWNS 15,016 | v 26,680 .21,077 12,804 2,212 2,212 .15,016 07/25/2036(1Z*.......
94980G AR 2|WFHET 2004-2 M4 MEZ FLT 05-34.........ccocrmerrmrerne [ v 03/25/2011| PAYDOWNS.......cooovvvrerimrirerins | creeeernerssernerinenes | veeiieenns 171,613 | v 171,613 | oo 118,413 | v 118,885 52,728 52,728 | oo | s 171,613 05/25/2034(1Z*.......
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR......coveeee [ o 03/25/2011{ PAYDOWNS.......covvmriiiinineienns | erversnineirersnineines | veenriens 164,735 | oo 164,735 | 1 126,022 | 127,874 | i | 0000368,861 | i | 36,861 [ | 164,735 03/25/2036(1Z*.......
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03-36..........couvevrrerirene [ o 03/25/2011| PAYDOWNS 26,280 | .oooerenn26,280 | 125,689 | 25,716 [ [ 584 | | 564 [ | 26,280 03/25/2036| 1Z*.......
94983Q AN 6| WFMBS 2006-3 APO PO 3-25-36 N 03/25/2011| PAYDOWNS 22,041 22,041 03/25/2036| 1Z*.......
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7-25-37. N 03/25/2011| PAYDOWNS 257,148 ....257,148 07/25/2037(1Z*.......
94984C AD  8|WFMBS 2006-AR11 A4 SEQ SSNR CSTR 836......... | ..... 03/25/2011{ PAYDOWNS.......covvrrinrinerenes | ceverveneirernninsees | veeeniens 470,326 | ............ 470,326 | ............ 445765 | ............ 462,524 | oo | e 7,802 | oo | e 1,802 | e | s 470,326 08/25/2036| 1Z*.......
94986L AJ 3| WFMBS 2007-16 1APO PO 12-37......ccovvvvvvvrririernes [ e 03/25/2011| PAYDOWNS 544,760 | ............ 544,760 | ............ 437512 | o 435794 | oo | e 108,966 | ..o | e 108,966 | ....ovvvvrerrren | o 544,760 12/28/2037|1Z*.......
94986M AA  0|WFMBS 2007-AR10 1A1 SEQ SSNR CSTR.........cc. | .. 03/25/2011| PAYDOWNS.........ooovvieriirinriinns | corererneeisninerinenes | vvvieninns 773,791 | e 773,791 | e 778,143 | ... 778,108 [ .o [ v (4,317) | oo | v (G4 R 773,791 01/25/2038| 1Z*.......
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9-25-33 B 03/25/2011{ PAYDOWNS.......oovvmririeninerenes | crverenineirerenineenes | veeeriens 128,797 . 128,797 ...119,460 , 8,472 ...128,797 09/25/2033
98883* AA 4| NAYLOR PUBLISHING L+600 08-04-12..........cccvueves | vorne 03/31/2011{ PAYDOWN 12,920 ...12,920 .12,855 12,895 3 12,898 . .22 08/04/2012
989701 AL  1|ZIONS BANCORP 5.65 05-15-14 NC e 03/07/2011| CS FIRST BOSTON CORP........ | covererererneerrrinenes | cvvreees 7,175,000 | ......... 7,000,000 182 182 6,996,536 | ....cooovrrrrns | e 178,465 05/15/2014
00077B 4W 0 |AMAC 2002-9 A30 NAS 5.75 12-25-32......ccccmerermrrns | ceene 03/25/2011| PAYDOWNS 4,934 4,934 (1) (1) 12/25/2032| 1Z*.......
000780 NL 6 |AMAC 2003-12 2A SEQ 5.50 12-25-33......cccecvervrvrnes | eene 03/25/2011| PAYDOWNS 65,007 | oo 65,007 [ .ooeierean85,891 | ot 85,277 | | i (270) (270) 12/25/2033(1Z*.......
05948X HA 2 |BOAMS 2003-4 1A59 NAS SSUP 5.50 0633............. | ..... 03/25/2011| PAYDOWNS 37,252 | v 37,252 | oo 38,044 | 37,605 [ [ e (353) (353) 06/25/2033(1Z*.......
05948X HH 7 |BOAMS 2003-4 1A66 SEQ SSUP 5.50 0633, e 03/25/2011| PAYDOWNS 105,104 | .ovveeenee 105,104 | ............ 106,155 | ...........105,357 [ ..coooviivirvcrs | v (253) (253) 06/25/2033| 1
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2-28-41.........cccovvvvere | e 03/28/2011| PAYDOWNS 114,438 0 02/28/2041 1
12669E JR 8| CWHL 2003-J5 1A6 SEQ 5.50 7-25-33.. N 03/25/2011| PAYDOWNS 69,400 | ..o .69,400 | i 71,005 | 89,858 | s | i (458) (458) 07/25/2033(1Z~.......
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 2-25-36..........coc0e. | oo 03/25/2011| PAYDOWNS 85,815 | v 85,815 | ..cceeern.85,815 [ i 08,689 [ v | 17126 [ | e 17126 | oo 02/25/2036| 1Z*.......
55265K YX  1|MASTR 2003-6 6A9 SEQ 5.0 7-25-33.......cccovvvercvrne | o 03/25/2011{ PAYDOWNS.......covvmririenirrienes | erverenineirerenineenes | veeeriens 146,853 | ............ 146,853 | ........... 149,193 | .o 147,679 | s | e (826) (826) 07/25/2033| 1Z*.......
61746W UV 0|MSDWC 2002-WL1 1A4 SEQ 5.50 7-25-17.....coovvvves | vonee 03/25/2011| PAYDOWNS 643 643 (3) (3) 07/25/2017(1Z~.......
61746W UZ  1|MSDWC 2002-WL1 2A2 SEQ 5.50 4-25-17 N 03/25/2011| PAYDOWNS 1,119 1,119 (7) (7) 04/25/2017|1Z*.......
674135 EM 6| OAK 1999-A M2 MEZ 7.69 4-15-29 e 03/15/2011| PAYDOWNS........coouvvrrimrineines | crrererneesnseinsisnenes [ eeeriessssessnsisennns | cervnsesenes 19,476 | oo 19,348 | oot 1737 [ | e (1,737) | oo [ s (1,737) 04/15/2029| 6Z*.......
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4-25-33.......cccocvvrnes | e 03/25/2011{ PAYDOWNS.......oovemririnnrnninnns | crrversirnsirernnineeres | oveeninens 147,768 | ..o 147,768 2,817 2817 | o | v 147,768 | oo [ v 04/25/2033(1Z*.......
90263A AQ 3| UCFCM 1997-1 B1 MEZ 0.000 1-15-17...cc.ccvnvvnnnnes [ conne 03/15/2011] PAYDOWNS......ccoovrvniminiminninnes | crrnereissmssmesnnssnnes | eversssssensssesssnsns | conssssesnnes 80,835 0 o | | s e | v (V] [ 01/15/2017| 6Z*.......
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS.............cuuiiiiiiiiiiiiiiii i | s 340,106,633 | ..... 334,556,719 | ..... 331,092,344 | ... 309,813,704 | ..oovviririnnn 0]...7,680,318 | ..ccooovvrernnnn 0] ... 7,680,318 | .o 0] ... 333,470,429 | ..o 0 |..6,636,215 |..6,636,215 |..5,538,552 |...... XXX... [ XXX....
Bonds - Credit Tenant Loans
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14.....ccccoovvvners | s 01/01/2011| SINKING FUND PAYMENT... 0 12/01/2016| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14.... JROR 02/01/2011| SINKING FUND PAYMENT. . 0 12/01/2016| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14.....cccoovvivers | o 03/01/2011| SINKING FUND PAYMENT........ 862 | e 23,862 | .o 23,862 | .ovvrrrnene 23,862 0 12/01/2016 1FE......
23328* AA 5| WALGREEN-BETHLEHEM PA 6.69 9-15-18............. | ... 03/15/2011| PAYDOWNS 41785 | 41,785 | oo 45,046 | .cooovvenns 43,885 | ..o | i (19) [GLC) ] SR IS 43,866 | ..ooovviririns | e (2,082)] ....... (2,082) | ..ooovnnn 474 |09/15/20181...........
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23349* AA 0 |DTE ENERGY CTL 7.40 11-15-16.......ocvverrrcrirerrans | e 03/15/2011| PAYDOWNS.........oovvvreriirirnniinns | coirmrerneeisnineiinenes | vvviininns 172,467 | oo AT2167 | 190,149 | 18378 | | i (191) (191) | cevvrveveirens | v 182,987 11/15/2016( 2...........
55277@ AA 6| WALGREEN CO-HALTOM CITY 6.69 2-15-19.......... | ..... 03/15/2011| PAYDOWNS 26,401 | v 26,401 | 28,462 | 27,767 | | e (13) ()] T 27,748 02/15/2019|1...........
95259# AA 2 |WALGREEN CO-W DUNDE IL 6.69 12-15-18........... | ..... 03/15/2011| PAYDOWNS 35,628 | 1o 35,628 | 38,409 | 37,445 | i | e, (17) (4] T 37,428 12/15/20181...........
96928* AN 7 |HD CTL WM BLAIR 2005K 5.107 1-15-36C... .103/15/2011| PAYDOWNS .26,750 0 01/15/2036
96928* CN  5|WALGREEN-AURORA IN 6.66 09-15-31... .103/15/2011| PAYDOWNS 18,813 0 09/15/2031
96928* CP 0| WALGREEN-PROVIDENCE RI 6.66 10-15-32.......... | ..... 03/15/2011| PAYDOWNS .21,893 0 10/15/2032
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6-15-33............. | c...c 03/15/2011| PAYDOWNS 17,914 0 06/15/2033|1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 05-15-34.........ccccovvveins | covne 03/15/2011| PAYDOWNS 21,934 0 05/15/20341...........
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10-15-33.......... | ..... 03/15/2011| PAYDOWNS 14,634 0 10/15/2033(1...........
96928* CU 9 |LOWES WM BLAIR PASS 5.90 02-15-29........ccccouuves | coene 03/15/2011| PAYDOWNS .96,607 (4) (4) 02/15/2029
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1-15-35.....c.ccccevres | vurne 03/15/2011| PAYDOWNS .35,797 2 2) 01/15/2035)
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 01-15-36........c.0. | e 03/15/2011| PAYDOWNS 12,870 0 01/15/2036| 2...........
96928* DB 0 |HEWLETT-PACKARD CTL 5.00 12-15-17..cocvvvvencs | e 03/15/2011| PAYDOWNS 233,075 | .oovoonee. 233,075 | coeeerrni235,271 | 1235142 | oo | e (32) (<72 [T P 235,110 12115/2017{1...........
96928* DE 4 |KOHL'S CORP CTL 5.80 01-25-29........cccevvrurerirerins | ceene 03/25/2011| PAYDOWNS.........ovvviiriirirriinns | crererernneisnineiienes | vvvieninne 143,696 | ....ccoeue. 143,696 (6) (()]] N [P 145,004 01/25/2029| 2...........
96928* DH 7| WAL-MART JOHNSON CTY NY 4.56 8-15-30.......... | ..t 03/15/2011| PAYDOWNS 78,369 | v 78,369 (4) (4) 79,096 08/15/2030[ 1Z........
4199999. Total - Bonds - Credit Tenant Loans ..1,069,539 ..1,069,539 1,091,307 . ...(288) 0 (288) 0 1,091,019 | o0 [ (21,487) | ..... (21,487) | ...... 10,812 |...... XXX... [ XXX...
8399997. TOtal = BONAS = PAM 4.t | seea 358,974,885 | ..... 353,195,671 | ..... 350,022,306 | ..... 328,674,683 17,545,566 | ..o 0...7,545,566 | .....ccococon. 0. 352,196,656 ..6,778,233 |..6,778,233 |..5,883,190 |...... XXX... [.XXX...
8399999. TOAI = BOMAS. .ttt £ttt | srees 358,974,885 | ..... 353,195,671 | ..... 350,022,306 | ..... 328,674,683 | ..o 0 |....7,545,566 | ..cccoovvrens 0 ... 7,545,566 | ...oooienennn 0] ... 352,196,656 | ...t 0 ]..6,778,233 |..6,778,233 |..5,883,190 |...... XXX... | . XXX...
Common Stocks - Industrial and Miscellaneous
58461Q 2# 8| MEDICAL RESOURCES INC.......cccovvevenrirerninirens | e 02/21/2011{ LIQUIDATION DISTRIBUTION... | ..... 407,168.000 | ............ 427,526 | ..coovreee XKXeivie | 2000000 3,359,136 [ o | 000n203,584 [ s [ [ 000203584 | i | 203,684 | s | 223,942 |..... 223,942 A,
620107 10 2|MOTRICITY INC...oovverrriirerneireiniiseissneieessnisennns | e 02/15/2011{ RAYMOND JAMES & ASSOC.... | ....... 33,000.000 | ..........596,551 | ...oovooere XXXooovis | vovirrnnnnnd79,857 | 612,810 | 100i(132,954) | oo | | 00eeed(132,953) [ oo | e 479,857 | s [ 116,694 |..... 116,694 [
620107 10 2| MOTRICITY INC.....cooiiiermiinrrnininenissesssisssnsenesenenes | oeene 03/24/2011] UBS WARBURG.........cocoucerninnnne | 00000006,000.000 | .oovvierre92,400 | oo XXX oiiiin | v 87,247 | i 111,420 [ i (24,173) | i L [ oo @A173) [ [ o 8T,247 i | v 5,153 | ...c.... 5,153
9099999. Total - Common Stocks - Industrial & Miscellaneous. 0 345,790 |..... 345,790 L XXX....
9799997 Total - COMMON SEOCKS = Pt 4.ttt | eresienes 116,477 [ XK | e 3,926,240 724,230 458 | 0 | i 770,688 | 0. 345,790 |..... 345,790 XXX....
9799999. TOtal = COMMON SHOCKS. ... trtreres sttt bbbt | eisninas 1,116,477 [ .o PO 3,926,240 | ..oovvnnee 724,230 | ....... 46,457 | oo, I I 0 | e 46,458 | ..ot 0 | s 770,688 | ..ooovives 0. 345,790 |..... 345,790 XXX....
9899999. Total - Preferred and COMMON SHOCKS. ... vttt | nniaee 1,116,477 [ .o PO 3,926,240 | ......cc.. 724,230 | ....... 46,457 | oo L [ 46,458 | ..o (P 770,688 | ..oocovvvvnnes 0. 345,790 |..... 345,790 XXX....
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cvuurerrermiriiieiierieieseesssesessesseessesssssssssssssssessesssesssssssssssssssensns | seees 360,091,362 |........... ) 0.9, T [ 353,948,546 | ..... 329,398,913 | ........ 46,457 |....7,545567 | .......coovvnnnd 0| ...7,592,024 0 352,967,344 0 |..7,124,023 |..7,124,023 |..5,883,190 |...... XXX... | . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) BJ/AC.V. Accretion Items Exposure Entity Quarter-end (a)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | CREDIT SUISSE... |.04/09/2010].04/07/2011| .....cccoovverererne | weene 2,984,255 | 1180.....ccomvves | woreeens 133,094 | oo | e | s 23,877 [ | oo 23,877 (RKIL) ) I P A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A......... EQY/INDEX | CREDIT SUISSE... |.05/14/2010|.05/12/2011] ..........ccconue. 02,644,430 [ 11730 | e 100,164 | oo | e | e 87,854 ... | oo 87,854 (25,041) | oo [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | MERRILL LYNCH.. |.06/11/2010].06/09/2011] ........covvervrerne | wevne 2,599,707 | 1058......ccouvee | woreens 197,673 | oo | veersernerieniene | o 432,792 |*#... | oo 432,792 (49,418) | evvvvvrrirrerrinns [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. [.07/09/2010{.07/07/2011| ....coovvvevrvrnes | e 1,954,980 123,010 350,181 [*#... | ooveeee 350,181 (30,752 [ o | e A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.08/31/2010|.08/11/2011| . 2,147 .357,099 |*#... 357,099 (20,537) | cvvreverrereerens [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... .09/13/2010.09/08/2011| ...ovvvuvervrenns | vene 2,138,486 .135,089 374,545 |*... | o 374,545 (B3772) | o | s A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. [.10/18/2010[.10/13/2011] .......ccoovvvrerne 103,316,938 | 1176, | v 165,826 | ..vvvrivveeerecs [ v | e 351,805 [*#... | ovenee 351,805 (41,457) | oo | e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.11/12/2010|.11/10/2011] ......c0covvvrnncns 202,572,500 [1216...ccovveicns | e 98,853 | ..o | cererienineennes | v 203,021 | *#... | coooeeee 203,021 (PZ A1) ) I P A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.12/10/2010].12/08/2011] ......c.vvvvrererae | wevne 3,862,999 | 1225......cccces | v 181,648 | oo | v | i 315,306 |*#... | coooeene 315,306 | ........ 128,034 | ..o | e (45,412) | covvveveeeieeiinne [ A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... .01/14/2011(.01/12/2012 .....1,851,888 89,567 25,061 | .ooovreerreniins (12,901) | oo | e A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.02/11/2011|.02/09/2012] . ....2,624,649 95,626 (8,204) [ oo [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|JPM CHASE........... .03/14/2011{.03/09/2012 102,853,654 | 1321, | e | eeerennn(94,369) | o | e 120,637 | HL | 120,537 B8 | e [ | e | A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .04/07/2010|.04/06/2011| .....cconvvrerenee ....38,284,179 e 145,857 | s [ e | i 2,531,924 |*#... | ... 2,531,924 | ... 1,158,453 | ...cooovvvivirrvrns | e (286,464) | ... [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.04/07/2010|.04/06/2011] .............o.c.... 12,124,409 [1189....cvivies | v 332,918 | i | e | s 16,065 |*#... | .. 16,065 | .......... 70,458 | oo | cevvenns (83,230) | vvvvereireirnns [ o A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .04/22/2010|.04/20/2011| ....cvvvvverrnnee ....33,248,923 1,007,518 [ i [ 2,028,055 | *#... 2,028,055 | ........ 977,216 | .eovvvrevrervcens | e (251,879) | evvvvvererercerins [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.04/22/2010|.04/20/2011 ....10,583,308 [ 1207....ccccovvcer | crvrnee 295,800 | ...cvvorrreriieins | cev 9 |*... 9 59,679 | covoerveerierieens | cevrenns (73,950) | vvvvereererrene [ o A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|JPM CHASE........... .05/07/2010}.05/06/2011 ....33,117,499 1,202,992 | s | e | e 2,388,686 |*#... | ..... 2,388,686 | ........ 757,054 | oo | e (300,748) | ...ocvvvvrirvriraren [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.05/07/2010|.05/06/2011] ...........cconucn. ....10,654,221 [ 1128....ocvrvces | crvs 363,499 [ ..o | e | e 698,532 | *#... | ........ 698,532 | ........ 220,598 | ...vovrvrrrcries | e (90,875) | vvrvereererrins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .05/07/2010|.05/06/2011| .....coorvvrrrnnee 213,998,711 [ 11281 | v 480,605 | ..o [ e | e 971,866 |*#... | ........ 971,866 | ........ 428,458 | ....ooverveciinns [ e (115,151) | covvvvrereeciiens [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.05/21/2010|.05/20/2011] ..........ccconue. 17,245,590 {1072, | e 596,585 | ...ovvrrrerierins [ e | i 1,081,392 [*#... | ... 1,081,392 | ........ 269,728 | ..o | s (149,146) | ..voovvrverriins [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... .05/21/2010|.05/20/2011 ....18,038,630 [ 1072....cccrvces | crvrne 755,152 1,398,794 |*#... | ... 1,398,794 | ........ 356,977 | ..ovvvverrerncins | s (188,788) | ..vvvvvrrereerins [ e A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. .05/21/2010{.05/20/2011] . ...11,318,771 449,333 .882,570 |*4... 882,570 149,230 [ [ e (112,333) | oo [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.06/08/2010|.06/06/2011 ....14,609,823 [ 1065........cocce. | covrne 523,955 21,219,242 | 4. | ... 1,219,242 | ........ 196,948 | ..o | v [QIIURCT:1) TR B A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .06/08/2010|.06/06/2011| ......conrvvnrrnnee ....19,653,827 [1065........cocce. | covrnc 710,202 | .oocvoevcirerinns | e | s 1,433,561 [*4... | ..... 1,433,561 | ........ 379,496 | ..ovovvrvrircins | s (177,550) | ovvoevvreeereciriens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .06/08/2010/.06/06/2011| ......covvvurrenee ....19,798,749 [1065..........cco. | covrnee 611,506 | ...vvvrrrerrerrns [ e | e 1,210,614 [*#... | ... 1,210,614 | ........ 315,411 | i | s (152,877) | cevvorvererereriiins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.06/22/2010|.06/20/2011] ..........ccconvcn. 13,582,141 [ 11130 | e 449,851 | oo [ e | s 1,087,830 [*#... | ... 1,087,830 | ........ 349,178 | v | s (112,463) | cvvovvrereciens [ o A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.06/22/2010{.06/20/2011 ..18,650,226 | 1113 | v 679,865 1,314,419 [ | . 1,314,419 | ........ 409,636 | ...coovvvvirieriiren | e (169,966) | ....cvvvvvervrireres [ e A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.06/22/2010|.06/20/2011| . ....18,618,539 574,010 ,081,723 |*#... | ... 1,081,723 332,965 | ..o | e (143,503) | ..cooovvrrercerens [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .07/07/2010|.07/06/2011 ....18,850,278 [1028......c.cooce. | covrnc 640,835 L10132,991 | ML 1,132,991 | ........ 278,825 | oo | s (160,209) | .voovvrrercirens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .07/07/2010.07/06/2011| ....cvovvvrrrenee 18918177 [1028....ceces | v T42,514 | oo | v | i 1,332,771 [*#... | ... 1,332,771 | ........ 329,458 | ..o | s (185,628) | ...ooovvvveverrerins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.07/07/2010|.07/06/2011] ...........cconuvn. ...12,680,592 [ 1028......ccvvver | crvrns AT5,371 | oo [ e | e 924,938 |*#... | .oonud 924,938 | ........ 132,975 | oo | e (118,843) | ovvvvvvrrereerens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .07/21/2010.07/20/2011| ...ovvvvvrvrrinnes ....19,378,602 [ 1083.......ccoce. | covrnc 604,352 | ..o [ e | e 1,114,400 [*%... | ... 1,114,400 | ........ 305,517 [ ovveeriverrneins | s (151,088) | .veoovvrrerrirnns [ o A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .07/21/2010|.07/20/2011 ...19,516,478 [ 1083......c.cooce. | covrnc 697,274 1,305,473 | *#... | ... 1,305,473 | ........ 361,757 | v | s (174,319) | covvovevrereceiens [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.07/21/2010|.07/20/2011 ....14,051,490 [1083.....ccccoveee | crvrs 457,411 b 0 1,031,698 | ........ 216,856 | ...cvvorererrreins | s (114,353) | cvvovvverecirens [ o A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|JPM CHASE........... .08/09/2010(.08/06/2011| .......cvvrvreree ..26,740,944 | 1122...ccvvvcs | v 783,651 | .oocvcerivrerenns [ e | v 1,372,341 [*4.. | ... 1,372,341 | ... 423,694 | oo | e (195,913) | covovvrvvvnriren [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A........ EQY/INDEX |JPM CHASE.......... .08/09/2010|.08/06/2011| .....ccouvvrnerenee 26,713,761 [ 1122, | e 893,841 | ..o [ e | i 1,586,824 [*#... | ..... 1,586,824 | ....... 493,384 | ..o [ e (223,460) | ..cvovvvrerereiriens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | BARCLAYS........... .08/09/2010|.08/06/2011| .....corvvvnrrnnee LA7,148,821 [ 1122, | v 532,212 | oovveriieeiieiins | e | i 1,202,209 [*#... | ..... 1,202,209 | ........ 362,423 | oo | s (133,053) | oo [ o A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | JPM CHASE.......... .08/23/2010].08/20/2011| .....cconvvurrenee ...19,334,646 [1072.....cccnvvee | crvrs 545,027 | ..ovvevircrirneins | e | e 996,139 |*#... | .oov.ud 996,139 | ........ 256,381 | ..ovverrerveins | s (136,257) | covvovvererercerins | o A
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) BJ/AC.V. Accretion Items Exposure Entity Quarter-end (a)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX |JPM CHASE.......... .08/23/2010/.08/20/2011| .....coovverrrenee 121,150,872 [1072...ocvervces | v 693,523 | ..o [ e | i 1,287,548 [*#... | ... 1,287,548 | ........ 335,205 | ..ovvvereriieis | s (173,381) | covvovvvrerercerins [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | JPM CHASE.......... .08/23/2010/.08/20/2011| ...ocevnvvrerrnee +...16,218,563 [ 1072....ccccvvces | crvrs BAT,T21 | e [ e | e 1,149,793 [*#... | ... 1,149,793 | ........ 227123 | o | s (129,430) | evvvvvvrerereirens [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A......... EQY/INDEX | BNP PARIBAS NY. |.09/08/2010|.09/06/2011| .................... ...20,238,186 [ 1105......cccvvvee | crvs 582,129 | ..cvcvrrverrernns [ e | e 1,009,379 [*#... | ... 1,009,379 | ........ 298,581 | ..cvvvvrrererins | s (145,532) | covovververcinns [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX |JPM CHASE.......... .09/08/2010/.09/06/2011| .....convvrerenee ..23,498,299 [ 1105.....cconvves | covrr AL T ORI I 1,367,783 [*#... | ..... 1,367,783 | ........ 406,452 | ..oooveeiciiians [ e (193,814) | cvvovvvererceriens [ o 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.09/08/2010{.09/06/2011 120,196,213 [1105.....ccivvier | v 627,366 1,454,130 [*#... | ... 1,454,130 | ........ 388,778 [ .oerveererrireens | o (156,841) | .oocvvnvvvernrirenes [ e 1 A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. .09/22/2010.09/20/2011| . ....23,652,973 647,879 ,100,069 |*#... | ... 1,100,069 353,983 | oo | e (161,970) | ovvvvvvrerercerins [ e 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . .09/22/2010|.09/20/2011 ...24,375,995 [ 1143, | v 780,102 1,341,458 |*#... | ... 1,341,458 | ........ 433117 | s [ e (195,025) | .vooovvnrercirens [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| WELLS FARGO..... [.09/22/2010[.09/20/2011] ........cce0erverne ....18,635,255 | 1143....covvvvvs | v 533,977 | oo e | v 1,244,132 | *#... | ... 1,244132 | ........ AA1T5 | e | e (133,494) | ..o | e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .10/07/2010{.10/06/2011| ....covverrenee 29,814,926 [ 1160......cccrveee | vovrs LYY £: X R IUTTRIRN IS 1,363,376 |*#... | ..... 1,363,376 | ........ 453,214 | oo [ e (208,197) | vvvvvererercerens [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .10/07/2010.10/06/2011| ....coonvvrrrnnee ....33,660,023 [ 1160.....c.ccooere | et 1,096,590 [ ...ooevenrieernes [ e | e 1,814,205 [*4... | ..... 1,814,205 | ........ 605,702 | ..o | s (274,149) | oo [ 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . [-10/07/2010|.10/06/2011 ...19,985,196 | 1160......cccrveee | covrs 574,589 1,278,435 |*#... | ... 1,278,435 | ........ 489,981 | oo [ e (143,646) | ...ooovvrrercerins [ o 1 A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. .10/21/2010.10/20/2011| . ....23,605,741 667,397 ,032,570 |*#... | ... 1,032,570 357,999 | oo | e (166,848) | ...oovvvrrereirens [ e 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . [.10/21/2010{.10/20/2011 ..29,490,674 | 1178..cccvvirecs | v 990,223 1,551,879 [*#... | ... 1,651,879 | ....... 541,646 | ....coocovvvcrins | e (247,557) | cvoovvrvrvevinrren | e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.10/21/2010|.10/20/2011] ......c..vvernvcne ....15,809,819 [ 1178, v | v 468,993 | ..o [ e | e 945,069 |*#... | ........ 945,069 | ....... 395,091 | .cvvrerreriveens | s (117,249) | covvovvvcins [ 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.11/09/2010|.11/06/2011] ............conv.... ...44,259,100 [1226........cccc.. | .. 1,150,667 [ ..o [ e | i 1,708,787 [*4... | ..... 1,708,787 | ........ 664,370 | ..ovovvrvrrrecns | s (287,665) | ...voovvrrerrirnns [ 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.11/09/2010|.11/06/2011] ..........ccconve. ...37,320,899 | 1226.............. e 1110,326 [ [ e | i 1,664,002 [*#... | ..... 1,664,002 | ........ 652,546 | ...coovvrrerivcins | s (277,582) | covvovveerercerins [ o 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... .11/09/2010|.11/06/2011 ...29,604,232 [1226.....ccccnvees | covs 775,938 | e 1,454,087 | ........ 692,775 | ..vveveererrneins | s (193,985) | vvovvvrrereirens [ e 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.11/23/2010{.11/20/2011 ....30,795,795 | 1200.....c.ccoeee | vrrernee 780,079 | ... e | 1,219,674 |4 | ... 1,219,674 | ........ 427,547 | ... R [ (195,020) | .oocvvnvvrerrrirenes [ o 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .11/23/2010.11/20/2011| ..o 129,194,031 [1200......cocrveer | wrrrens 843,897 | ..o [ e | i 1,334,972 [*#... | ... 1,334,972 | ........ 473,830 | oo [ e (210,974) | ovvovveerciens [ 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... 11/23/2010.11/20/2011| ..ovvvnnee ....18,910,266 | 1200........cocce. | covrncs 473,021 | oo [ e | s 1,016,318 [*#... | ..... 1,016,318 | ........ 422487 | oo | e (118,255) | vvvevvrrercirens [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .12/07/2010.12/06/2011| ....vvvvvrrenee ...20,018,096 [ 1223.....ccccovvee | crres 530,599 | ..ocvvvrrirerinrins | e | e 717,959 [*#... | oo 717,959 | ........ 271,037 | o | s (132,650) | oo [ e 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE .12/07/2010|.12/06/2011 17,829,240 (1223, | e 541,822 738,608 |*#... | oo 738,608 | ........ 280,791 | oo | s (135,455) | vvvvvvrrercerins [ o 1 A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . [.12/07/2010|.12/06/2011] . ....18,309,292 532,309 .880,036 | *#... 880,036 407,100 | oo | e (133,077) | oo [ 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.12/22/2010|.12/20/2011 ....26,236,941 [1247....ocvvvven | v 716,157 |... 895,102 |*#... | ccovooud 895,102 | ........ 366,577 I I (179,039) | vvvvvvrrercerens [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.12/22/2010|.12/20/2011] ......c.cvvernvvn. ....24,079,206 [1247....cocoovvvee | v 756,313 | oo | e | cevveeineeens 952,486 |*#... | ..o...d 952,486 | ........ 391,283 | .o | s (189,078) | .oovvvrrercirens [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .12/22/2010.12/20/2011| ..ovvvnvrranes 18,707,376 [ 1247 ... | v 530,583 | ..ovverirerinrins | e | e 773,420 |*#... | oo 773,420 | ........ 367,984 | ..o | s (132,646) | ...vooverrerriins [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .01/10/2011(.01/06/2012| .....ccovvvvrernnee 122,495,451 [ 1274 | e | e (560,157) | cvvovverrereernnes | cerererireens 690,782 | *#... 690,782 223,984 | ..o | i (93,359) | .vvvverrereerens [ e 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.01/10/2011(.01/06/2012 ....27,348,921 (785,354) 971,418 [*.. | oonue 971,418 | ........ 316,956 | ...covvevivcrens [ e (130,892) | ...oovvvvvirvrirenes [ o 1 A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . .01/10/2011).01/06/2012] . ....15,138,889 (368,059) | .. 514,992 | *#... 514,992 .208,276 (61,343) | ovovrercereerens [ e 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.01/21/2011|.01/20/2012 ....22,043,332 . (576,970) . M| 668,383 | ........ 187,575 | e (96,162) [ o [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .01/21/2011(.01/20/2012) .....ccovvvvrrrenee 124,340,205 [ 1280......cccovvne [ v | v (736,142) | covovververreenes | ceverererenns 852,454 |*#... 852,454 239,002 | ..vvvvrerierins | e (122,690 | .vovverrerririns [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | WELLS FARGO..... |.01/21/2011].01/20/2012] .........occonvvn. 115,781,666 [ 1280.......ccovvre [ e | e (CCR:10[0) N IR I 514,062 |*#... | cooooond 514,062 | ... 160,895 | ...covivrrrerriens | cervrens (70,633) | vvvvercererrens [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .02/08/2011(.02/06/2012 .......oovvvrrrnnee 127,518,624 [ 1311 [ e | e (756,785) | covovververcirnies | cerererirnens 782,156 |*#... | oo 782,156 | ..o 88,436 | oo | e (63,085) | .vvvverrireirnns [ o 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.02/08/2011|.02/06/2012 ....33,314,038 ...(1,033,829) | e 1,069,095 10(86,152) | oo | e 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.02/08/2011|.02/06/2012 ....22,820,830 RSSO IOV (633,677) . M| 626,702 10(52,808) | c.oorvrerriniins | e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|JPM CHASE........... .02/22/2011(.02/20/2012] .....c.ovvvrvererne 126,365,097 | 1343....covivvis | e | e (651,761) | coovvvervrrveirerns | erirernniand 659,671 |*#... | ..., 659,671 | .o 62,223 | oo | e (54,313) | oo [ e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A........ EQY/INDEX |JPM CHASE.......... .02/22/2011(.02/20/2012) .....ccovvvrrnnee 128,891,966 [ 1343.....ccovvns [ e | e (801,999) | cvvvvvvrrereereees | cerererireens 813,838 |*#... | ccoouend 813,838 | ..ot 78,672 | oo | e ((CJoR:KX) B 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | JPM CHASE.......... .02/22/2011).02/120/2012] .....covvvvrrinnes ...18,663,001 [ 1343, | e | e (421,478) | oo | e 384,472 | " | o 384,472 | oo (1,883) | o | e (RIS V<) N I P 1 A




Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

29030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) BJ/AC.V. Accretion Items Exposure Entity Quarter-end (a)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX |JPM CHASE.......... .03/08/2011(.03/06/2012) .......ovvverrenee 130,620,365 [ 13271 [ e | v (851,525) | covovverrerrerinns | eerererereens 844,002 [*#... | oo 844,092 | ........... (T,433) [ oo | e [ v [ oo 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | JPM CHASE.......... .03/08/2011(.03/06/2012) ......covvvurrrnee 135,845,193 [ 1321, [ e, e(1,141,992) | oo | e 1,135,973 [*#... | ... 1,135,973 | oo (8,019) [ covuevvreererieenns | cerrreirneriseinens [ rreeseriissieenins [ oo 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.03/08/2011|.03/06/2012] .................... 121,260,537 [ 13271, [ e | e (602,662) | .vooverererreiines | v 566,974 |*#... | .o 566,974 | ......... (35,688) | ..vvvverrerrinns [ e | e | e 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .03/22/12011(.03/20/2012 .....ccovvvrrrnnee 129,051,984 [1279....cvvvivvns [ e | v (851,885) | cevvvverrereerines | cerererireens 931,867 |*#... | .ooonad 931,867 | .......... 79,982 | covoveereneerenes | cevereeinerneniens [ oveeiissinesenns | o 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.03/22/2011|.03/20/2012 ....36,735,846 ...(1,240,600) ..1,358,358 |*#... | ... 1,358,358 | ........ 117,758 | oo | v v | o 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX .. |.03/22/2011|.03/20/2012 ....22,011,604 (685,878) | .. 767,566 |*#... | .coooene 767,566 1,688 | covoveeceecrinenns | vererveeinerineniens [ v | e 1 A
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants....... ettt ettt et ettt esiet Messesseiesiessetsesietessetietastest ettt et eeses et et et ettt et R et et et en sttt ee s st et entenseen ...36,279,873 | ..(13,394,776) | ...oovvvvvrcrrnnes 0. 79,595,408 | XXX|....79,595,408 |....23,654,642 | ................... 0 | ..(10,024,445
0149999. Total-Purchased Options-Hedging Other....... s [ ....36,279,873 | ..(13,394,776) 79,595,408 | XXX |....79,595,408 |....23,654,642 ..(10,024,445
0369999. Total-Purchased Options-Call Options and Warrants...........c.coewvereneeeas ....36,279,873 | ..(13,394,776) | .. 79,595,408 | XXX |....79,595,408 |....23,654,642 ..(10,024,445
0429999. TOtal-PUICNASEA OPHONS. ... vvureereserseissisassersess st sttt ....36,279,873 | ..(13,394,776) 79,595,408 | XXX ....79,595,408 | ....23,654,642 ..(10,024,445
Swaps - Hedging Other - Interest Rate
PAYER SWAPTIONS 7-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS | BOND.......ccoovviirririierinnicirerisinnnns [ DX [ INTEREST. | GOLDMAN SACHS |.12/10/2008|.12/10/2015| ........cocvverevn ..100,000,000 |0.06015.......... 1000:2,380,000 [ oo | e | e 3,972,277 | ... | ... 3,972,277 | ....... (208,876) | .vvvvrerernrrrenes [ v [ | e 1 B
PAYER SWAPTIONS 7-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND.......ccooomrerrieireiierercerneens D1...c. INTEREST. | JP MORGAN......... .12/16/2008|.12/16/2015) ........cocvrrrnnee ..100,000,000 |0.0585........... | ... 1,970,000 [ ...ooovveriieeinns [ e | i 4,423,287 ... | ..... 4,423,287 | ...... (103,197) | covvoverreieeienns v | e | oo 1 B
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND........covoierriirrereeeereerenens D1 INTEREST. | JP MORGAN......... A1/17/2009(.11/19/2012] .o ..100,000,000 |0.065............. | ... 2,760,000 | evvuvvncrrerienes | e | e 687,461 | *#... | ........ 687,461 | ....... (259,075) | evvvverrrireerens [ eveerenineirnnrinns | e | e 1 B
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND........cooomeermriirierirereicninens D1 INTEREST. | GOLDMAN SACHS|.11/18/2009(.11/21/2012] ......cc0ovvverne ..100,000,000 |0.065............. 002,730,000 [ oo [ | e 720,733 " | oo 720,733 | ....... (396,706) | ...voovvrrerrrrens [ errerrrerirneereiins | e | e 1 B
PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS |BOND... . |INTEREST. | GOLDMAN SACHS|.12/10/2009|.12/10/2013, ..100,000,000 ....3,400,000 O 1,318,251 | ....... (B94,7071) | cvvvvvrervrernrrvenes v [ | e 1 B
PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND........cooonrirrieieerinerercerneens D1 INTEREST. | BARCLAYS........... .12/28/2009|.12/30/2013| .....ccovvvvrrrnnee ..100,000,000 |0.0735........... | ..... 3,120,000 | .cvoeverciierinens | e | s 1,069,129 [*#... | ... 1,069,129 | ....... (174,003) | oo [ v | e | s 1 B
PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND........cocomvermmimerierirerereninens D1 INTEREST. | GOLDMAN SACHS|.02/24/2010(.02/24/2014| ............cccn.... ..100,000,000 |0.072............. 00002,260,000 [ ..o [ e | e 1,285,259 *#... | ..... 1,285,259 | ....... (376,342) | vvoveerrereenens [ v | e | e 1 B
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND........ccoomivrmriirierirereicninens D1 INTEREST. | GOLDMAN SACHS|.09/01/2010[.09/01/2014| ...........cc0vrn.c ..100,000,000 |0.0453........... 002,840,000 [ ..o [ e | i 5,794,346 |*#... | ... 5,794,346 | ....... (196,976) | ..vooverrercrrens [ erverrerineernerins | cerereeeesneiennnes | e 1 B
PAYER SWAPTIONS 2-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [BOND.......ccccoovviieiireirercieisieienns [ DX [ INTEREST. |JP MORGAN......... .03/11/2012{.03/11/2013] ....cccvvvrrirerne ..100,000,000 |.0525......cccocee | cerrrvreirerniinins +:(2,800,000) | oo | e 2,740,979 [*4... | ... 2,740,979 | ......... (59,021) [ ovvovvrvrerireirenns | v e | e 1 B
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS | BOND.......covomeireieiierirenerneereeens D1 INTEREST. | JP MORGAN......... .03/11/2012.03/11/2014| ....cccovrvrrrnnee ..100,000,000 |.0525.......ccocv. | coreremrirerirnens 10(4,460,000) | covoovereirerinens | e 4,348,326 |*#... | ... 4,348,326 | ....... (T11,874) | covvoeeerseieens v | e | e 1 B
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception

Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) BJ/AC.V. Accretion Items Exposure Entity Quarter-end (a)
0919999. Total-Swaps-Hedging Other-Interest Rate. .......c.vvwrireiriisiisiieriserssnisssssseneenes PO OO PP PO OO PPO PP PO PO PP PPPPPPOO ....21,460,000 | ....(7,260,000) | ....ovovveenneend [ I 26,360,048 | XXX ....26,360,048 | ....(2,280,571) | ...cocoovirirnnnnad O 0 [ oo (V] [P 0 | XXX eovoee [ e XXX
0969999, TOtAl-SWADPS-HEAGING O T. ...ttt et es s sk ee 88818888888 £E 848 eEE 4 £EeLE 4L 8 4L LR 818 L4 LA 1 L8R8k ....21,460,000 | ....(7,260,000) | ...ovesvernneend [ I 26,360,048 | XXX ....26,360,048 | ....(2,280,571) | ..ovvvirrrinnnnad (U [P (O (V] [P 0 | XXXeoiooee [ e XXX
1159999, TOtal-SWAPS-INEIESE RAEE. ... e vtttk 440 E L E bbb ....21,460,000 | ....(7,260,000) | ....coovvernnneead 0] e 26,360,048 | XXX ....26,360,048 | ....(2,280,571) | ...cocoovvrinnnnad 0 | oo 0 | oo (V] [ 0 | XXX eoioee [ e XXX...on.
1209999, TOI-SWEPS. -1t 1xrsereeees et es st E8 888888888 £ L4844 E £ EE L8 8 £ E 84 EE L8 HEEE 14 HEELE 1R R L LR R LR E LR ....21,460,000 | ....(7,260,000) | ....ovevvernneend [ I 26,360,048 | XXX ....26,360,048 | ....(2,280,571) | ...covvivirirnnnnad (U [P [O (U [P 0 | XXXeevoone [ e XXX
1409999, TOtAI-HEAGING ONET.. .ttt kst £ 8104100 eE 88 R84 E 810888 E 8kt ...57,739,873 | ..(20,654,776) | ....ovvvvvvrerennes 01.... 105,955,456 | XXX |..105,955,456 |....21,374,071 | ................... 0 ]..(10,024,445) | ...coovvovrnnnd (V] [ 0. XXXeovovoe e XXX.......
1449999, T 0T AL ...t L1 eLEfeE L1111 e ...57,739,873 | ..(20,654,776) | ......oocoeuvencd 0 ... 105,955,456 | XXX [..105,955,456 |....21,374,071 | ...cccovvrnnnns 0 |..(10,024,445)| .......cocooouvee. (V1 I 0 . XXX [ e XXX.oooe

(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

A Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index
B Reduces the bond portfolio duration by .1 years.




Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
(a) lCode lFinancia\ or Economic Impact of the Hedge at the End of the Reporting Period |
\ \ |
m
o
Net Cash
Broker Name Deposits
Brokers

Total Net Cash Deposits
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PARTD

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (Y or N) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation

BANK OF AMERICA / MERRILL LYNCH 213,555,625 | ..o | e 13,555,625 13,555,625 | ..vouvveierierieeineerseiseiienes | cevineinns 13,555,625

BARCLAYS.......ccovvirirrnirns 13,557,402 | s | e 13,557,402 13,557,402 | ..o | e 13,557,402

BNP PARIBAS NEW YORK.......conmrireirrrinirnerinnreneessninereriessnessssnisennee | oneeeY avennennes [N | e | svesssessesssssessseens 8,724,785 | ..o | cereienes 8,724,785 |. ...8,724,785 8,724,785

CREDIT SUISSE........c.oitrirrinrirernnneenssisssesssenssssiensssssesssssessesssens | sveee Y evvneenenns [ ooeeNainins [ [ 4,385,128 | ..o | e 4,385,128 |. ...4,385,128 4,385,128

GOLDMAN SACHS.... 200 13,090,866 | ..voveenierierieeeeienns | e 13,090,866 13,090,866 13,090,866

J.P. MORGAN CHASE 50,115,891 [ oo [ s 50,115,891 50,115,891 50,115,891

WELLS FARGO.........ccco.c. 2,525,759 | oo | s 2,525,759 |. ...2,525,759 2,525,759 | oo | i
0299999. Total NAIC 1 DeSIGNALION. .....vvuieriirririsirsserssrsseessnssssesserssssss s ssessenssssssssns s ssssssnssssssssnses | onssssssssnsensssssssssssnssensnennsQ | vorsissessessssesssssens 105,955,456 0. 105,955,456 | ....ovooviriciiniiins 105,955,456 | ...oovovvrevninirnnrinnisniinsninnnn0 [ 105,955,456 | ..vovvoiveeiienicni i 0 | oo
0899999, TOAIS......eoreiierireiis ittt snisnnns | essissnennsensssssnsssnnsnensns0 | cerern i 105,955,456 0]... 105,955,456 | ..oooovviiciiniis 105,955,456 | ..ooooovvvvcnniinciiiciisiiiiiinnn0 [, 105,955,456 | ..oovoiiiiiieiieciisscicii 0 ] oo
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement as of March 31, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

AM South Birmingham, Al (93,805) (93,805) (93,805) | XXX..
Bank of New York New York, NY. 0.010 K72 [T ISR 1,526,794 | ............ 9,726,948 | ...covvrvvennns 18,312 | XXX..
Bank One Austin, TX (576,268) (389,093) 23,692 | XXX..
Charleston Harbor. Charleston, SC VAR 94,684 40,153 81,305 | XXX..
Community Bank of the Bay...........c...cmerreernerreenennnnns 0aKIAN, CA....ocvevrrreirreeriiissensisnnes | cossersesssssseens | senneneed 0.750 189 100,000 100,000 100,000 |XXX..
Skipjack Cove. Georgetown, MD VAR 107,114 158,810 279,922 | XXX..
Sailfish Marina Palm Beach Shores, FL VAR 555,901 324,419 537,576 | XXX..
PNC Bank Pittsburgh, PA 3,647,119 | oo 14,135,402 | .......... 45,599,358 | XXX..
Wells Fargo Bank / Norwest Bank...............ccccovcvenereenne Phoenix, AZ 147,175 139,878 (15,812) | XXX..
Bay Bridge Marina Stevensville, MD 25,873 10,935 114,374 | XXX..
Mountain View Grand Whitefield, NH 236,197 279,507 377,023 | XXX..
U.S. Bank Rapid City, SD. 9,127 9,127 9,052 | XXX..
Tropical Storage. Miami, FL 26,923 62,754 82,083 [ XXX..
Huntington Bank. Columbus, OH 19,741 18,418 17,076 | XXX..
Federal Home Loan Bank - Cincinnati............................ Cincinnati, OH. 480,778 480,778 2,350,300 | XXX..
0199999. Total Open Depositorie: XXX e [ XXX 221 6,307,353 25,004,230 | .......... 49,480,455 | XXX..
0399999. Total Cash on Deposit. XXX 221 6,307,353 25,004,230 ..49,480,455 | XXX..
0599999. Total Cash XXX 221 6,307,353 25,004,230 ..49,480,455 | XXX..

QE11
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Statement as of March 31, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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