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Statement as of June 30, 2011 ofthe 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 11,003,540,288 | ......oveveererrerereinieins | e 11,003,540,288 | ........ 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 231,270,395 | ..o 2,964,354 | ............. 228,306,041 | ............. 213,524,994
3. Mortgage loans on real estate:
31 FIISEENS ettt | eerensennens 221,522,243 | ..o | e 221,522,243 | ............. 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
ENCUMDBIANCES)......vvcvevieiecieiiie ettt sttt bbb s snns | svsesssessenes 85,569,832 | ..covvverrrnnn 992,904 | ... 84,576,928 | ............... 82,798,822
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....27,679,024), cash equivalents (§.......... 0)
and short-term investments ($.....522,431,241).......co.oovoeroeeeeeieeeeeeeeeeeeeeeeeseeee e seesaessaens | ceevieesiens 550,110,265 | .oeveeveveereeerceeereeeeeeees | e 550,110,265 | ............. 143,567,049
6. Contract loans (including $.......... 0 PrEMIUM NOLES).....covvereerrrrerieieisiessie s ssesssessessssessesens | ervessssenas 147,637,860 |...ooovvevererererereesienens | cvreiveiniins 147,637,860 | ............. 155,403,681
T DEIVALIVES.....coooeeecerecieceieteesi ittt sensnnte | eeeeaenens 103,577,949 | oo | v 103,577,949 | ..o 87,797,370
8. Other iNVEStEd @SSEIS.........c..ovuuiiiiiiiiiririrr sttt estaenns | sersensiness 60,210,292 | ....ovveriiiineinens | i 60,210,292 | ....cccoeveneee 55,770,074
9. ReCeivables fOr SECUMLIES..........c.vcuiiiiiiii st nees | sbeessisssenenens 7,997,940 | ..o | e 7,997,940 | .o 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 12,411,452,210 | ..oovvvrerernnes 3,957,258 | ........ 12,407,494,952 | ........ 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 123,322,174 | ..o | i 123,322,174 | ............. 118,771,064
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection............ccceevvcvries | ververrerrieiennas 465,632 | covvrereeiis TIAT5 | 454457 | oo 483,352
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccceevererierenes | overeerrinnnns 13,512,124 | oo 179,465 | ..o 13,332,659 | ..coovvrnne. 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 thereon............cccocecvevevceviies | coveeeiviverennns 2,706,129 | ..oovireiierieereeeeeesiiens | e 2,706,129 | ...ooveverieeeeeee
18.2 Net deferred taX @SSEL........ovvrrcieiereiresis st esnssenes | esssenesenenees 72,355,166 | ...ccvvvnven. 24748545 | .............. 47,606,620 | .....occoevn.. 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.ccuvueveevevreveieicieee e seeseeseeseeees | evesrssssenens 2,554,408 | ..o | e 2,554,408 | ......cccoee.. 4,012,488
21.  Furniture and equipment, including health care delivery assets ($.......... 1) ST STNE EOTTR 63,610 | oo 63,610 | 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 2,557,526 | ...ooovevieriiiereieriieiiinns | ceereiiseinis 2,557,526 | ..o
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 114,066,211 | ....coevnnes 3,732,199 | .o 110,334,012 | ............. 107,591,631
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........ccuverrricrimermereiesrisssesiesssesssesssssessssesssesssnens | seseees 12,746,593,152 | ...ccvoveen. 32,692,253 | ....... 12,713,900,900 | ........ 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 12,746,593,152 | ...vvvveen. 32,692,253 | ....... 12,713,900,900 | ........ 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 109,016,342
2502. Inventory and prepaid assets on real estate holdings............ccoeeieeiieiieceieeeee e | e 2,523,868
2503. ACCOUNES FECEIVADIE. ........couveiiiiiirr s | oesiesienins 1,275,306
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccccovevevviveeivecveieeeeiieies | evveveveninnenns 1,250,695 | oo () 1,250,695 | ...covvcvre, 582,141
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......overerrrnrisreressnissessesssesssssesessnesnens | cesessessnnes 114,066,211 | ..o 3,732,199 | oo 110,334,012 | ... 107,591,631
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Statement as of June 30, 2011 ofthe 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 $.....10,921,830,618 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 $.....37,291 accident and health PremiUMS................coevvurivrivineiessies s esssenes
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 $.....5,583,240, accident and health §.....415,335

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 $.....4,454,769 agents' credit DAlanCes............c..coovuevveevecveciecieciee 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)

55,296,914
.......................... 1,020,986

1,620,780
........................ 34,883,386

..5,584,776

.......................... 4,454,769

6,897,696

37,068,118 | ..

47,997,147
1,039,382

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

1837548

........................ 30,179,672

183410
........ 4037206
13.064.166

5,919,947

11,675,067,124 | ..

...10,479,654,780

................. 11,675,067,124

2,512,500 |..

....2,512,500

................... 1,036,321,275

....988,343,427

................... 1,038,833,775

990,855,927

................. 12,713,900,900

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 June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health Contracts.............cccocevererieicieieseee e | e 1,437,286,923 | ............ 767,953,197 | ......... 1,941,970,648
2. Considerations for supplementary contracts with life CONNGENCIES. ........ccuiiiiiiieie et | seressesessssesessssssssseses | srsesssssstesessssessesesssssns | ersssessessessssessesessssssans
3. NEtINVESIMENEINCOME........oviiiicicteie ettt bbbt s bbbt en s sse s snsensesntns | ensessesaes 371,121,214 | ............ 323,721,483 | ............ 672,782,461
4. Amortization of Interest Maintenance Reserve (IMR) 1,875,517 |... 1,095,825
5. Separate Accounts net gain from operations excluding UNrealized gaiNs OF I0SSES........c.vucieieiiieireieiesieieieisseseisissiens | seressessssssessessssssssseses | sssesssssssesessssessesesssssns | erssssssesessssessesessessnsans
6. Commissions and expense allowances On reiNSUTANCE CEAR. ..ottt ssssns | srssessessesnees 4,022,423 | ..o 8,754,337 | ..ccovvvnnn. 11,997,333
7. Reserve adjustments 0N reiNSUrANCE CEARM. ........c.vviuiiriiiieieiie ettt b st et tenne | sebestesesssenss (592,564) | .....ccerrrnes (597,082) | ...cevrerrrne (205,390)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPATALE ACCOUNLS.......cuveeiriiiieieieieise ettt sttt sttt en s s s ssnsns | Hresssassessssnntessessntensenss | fessessessssassessnsnssessesnsas | sessssessessesnssssassessnsantes

8.2 Charges and fees for deposit-type CONTACES..........c.evreiiiiirieieesee et sntesens | sbnsessessesnes 3,820,438 |...ccoeveee. 3,951,088 |...ccovvevnen 8,273,398

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME.........c.cveireiiiiiiieieieieie ettt sssensens | srsssessassesns 7,501,791 | .o, 5,870,953 | ..ocvvernnns 8,480,001
9. Totals (LiNeS 110 8.3)...c.cvvvreirirrrrereieiereins
10. Death benefits
11. Matured endowments (excluding guaranteed annual pure eNAOWMENES)..........ccouueieeirieiereinisieessesess e sssssseseses | sressessssessesssssnes 1,320 | .o 20,352 | i 31,882
12. Annuity benefits .113,537,768 | .. ..100,053,672 | ... 194,299,717
13. Disability benefits and benefits under accident and health CONraCtS...........ccccviveriiciricieecees s | ereveseeeans 4,682,608 |................ 5,594,410 | ......co..... 10,145,479
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions
17. Interest and adjustments on contract or deposit-type CoNtract fUNdS.............ccovvvievevicreeerceeeees e
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts.............cccceveeiviciecicecicsce s | e 1,120,166,291
20. TotalS (LINES 1010 19)....cuueuueireiiiireisiiesie ettt s bbbttt ssensents | ensnens 1,605,152,148
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ....89,929,328 | .. ..53,412,703 | ............ 124,266,945
22. Commissions and expense allowances on reiNSUrANCE @SSUMEM..........c.cueeeeverieveieeresesess et sssssessesessssesssssssssssssens | sensssasssesens (1,245,900) | ... ..(818,461)] ... ....(1,921,478)
23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas ...24,759,493 | .. 22,745,746 | ... 45,089,368
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..3,364,231 | .. 2,999,318 | ..o 6,746,094
25. Increase in loading on deferred and uncollected premiums............ ....(755,745) | ... ...(862,536) | ... 458,112)
26. Net transfers to or (from) Separate ACCOUNLS NEt OF FEINSUTANCE. ............ccviveveercriesie ettt sesseseses | essessssssssssssesssssssessesas | esssessessssssssssssessesnsas et
27. Aggregate WIite-inS fOr ABAUCHONS..........cvrirerierie ettt es s ssenns | fentsssssssensanssssensansan 0. 0 | 0
28, TOtAIS (LINES 20 10 27)....cuueveieereresrersiiseeesessessssssessessssssesssssssssessess s sssssassessesse st s ssesssnssessesssssnssesssssnssnssansnssnssessanssnssanss | essaseas 1,721,203,555 | ......... 1,007,312,393 | .........2,440,129,149
29. Net gain from operations before dividends to policyholders and federal income taxes ( ..103,832,187 102,303,004 |............ 204,265,127
30. Dividends t0 POCYNOIAETS. ........cvureiriiieiiricire ettt bttt s b s tnsans | sessssnsensessssensenssnsnsensens | eressesnssnsessessnsensesssnnnes e
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) ..103,832,187 | .. ..102,303,004 | ... 204,265,127
32. Federal and foreign income taxes incurred (excluding tax on capital gainNs)............oveeverrerrerrerneeneenresernseneessesesssseseesssseseess | sssssessesens 29,648,920 |....ceene. 18,811,051 | ..o 50,552,492
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LiNE 31 MINUS LINE 32).......vuruirrrerrirrinrieereseississessesssssssss s ssesssssesssssessssssessessssssessessssssessessans | sessesssssess 74,183,267 | .......c..... 83,491,952 | ............ 153,712,635
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....693,253 (excluding taxes of $.....3,542,663 transferred to the IMR)............ccoc.erverivenrvisevsciesssesssesesesessieens | essessses (23,549,693) | ....ovvenve. (6,131,683) | ...ovvrennenes 7,501,486
35. Netincome (Line 33 plus Line 34) ....50,633,574 |.. ....17,360,269 | ... 161,214,121

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHOE YEAI........c.euieieeireiriirsieieieissse ettt sssesses st tes st sessesssssssensessesnns | essessesnes 990,855,927 | ............ 874,636,357 |............ 874,636,357
37. Netincome (LiNe 35).......cuuiueieicieieseesee st ...50,633,574 | .. ....17,360,269 | ... 161,214,121
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....(550,293)..........cccurerrerrimrririersseieeisssisesieeens | cerveesseesiessons 24129 | ... (35,417,184) | ...coovvvvn. 23,987,576
39. Change in net unrealized foreign exchange Capital GaiN (I0SS)........cveireiruirrireirriiireessisse st ssessnsans | sesssessesssssssessesssssssessess | sessesssssssessessnsessessesnes
40. Change in net deferred income tax. L(11,721,274) | ...
41. Change in NoNAdMItted @SSELS............cccvuereiieirieece et ses e sssssesessesessssssessnsesessssesssssesens | eneressssesed(W2A4,2T2) | v, (836,250)
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in aSSEt VAlUBHON FESEIVE. ............cceviieeveieeeeese et s s s s s s ettt s e ssssssssssssessesnsstenanns | sbessesaessnsaes 2,971,421 ....(9,011,759)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StALEMENL.............ccceviviviieereicteee e
48. Change in surplus notes

51.

52.
53.
54.
55.

. Cumulative effect of changes in accounting principles
50.

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA 10 SUIMPIUS.......cvurvrieieeiciictese ettt et b st e bbb a sttt s e b b s e see s st nais

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 gaing and I0SSES IN SUMPIUS. .......v.ruuirreriricereire ettt

Net change in capital and surplus (Lines 37 through 53)....

Capital and surplus as of statement date (LINES 36 + 54)..........cocuevreiereieeieieeee ettt

............. (10,000,000)
................ 3,653,439

(1,281,566) ..

............. (10,000,000)
................ 1,546,083

(1,362,702) ..

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

..47,977,848 | ..

....10,557,184 | ...

116,219,570

......... 1,038,833,775

............ 885,193,542

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

08.301.
08.302.
08.303.
08.398.
08.399.

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)...

Interest on company-owned life INSUTANCE. ..........covuiueiriiiirieie et

................ 2,006,852

.4,323,063 |..
1,171,885 | ..

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Line 27 from overflow page..
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).........

5301.
5302.
5303.
5398.
5399.

Correction of error - annuity reserve purchase annuitization rate.
Employee and agent stock option contribution.................co......
SSAP 10R election 10. e. - non-admitted deferred tax asset....
Summary of remaining write-ins for Line 53 from overflow page..
Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of June 30, 2011 ofthe 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 Net Of FBINSUTANGCE............rvierireirreiesireriesessss st sesesssessssesssssessssssnens | svsssenees 1,444,198,149 | ............ 774,734,858 | ......... 1,955,523,538
2. NEtINVESIMENE INCOME. ......uieerereiteeeesee st ses s ees sttt nnnns | cesanessenns 362,649,890 | .....ccoeeees 321,341,445 | ............. 661,497,897
3. MISCEllANEOUS INCOME.........oorreereeireerieesserisesssesseess sttt en st nenes | arneensnessseens 3,061,353 | ..o, 3,044,210 | .o, 5,702,954
4. Total (Lines 1 through 3).. ..1,809,909,392 | ..........1,099,120,513 | ..........2,622,724,389
5. Benefit and [0SS related PAYMENLS...........c.cviuieeieiicicies ettt s st snasnas | ersesenenne 410,387,489 | ............. 401,777,530 | ............. 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 dedUCHIONS..........c.ccuevvevevcveiiieeeseeeeee s [ e 114,062,229 | ............... 73,434,688 | ............ 168,656,135
8. Dividends paid t0 POCYNOIAETS..........cuiveieiciiisieccse bbbt snsessessssnsns | sressessssessessessstessessesensens | stessessssessessessessssensesnsans | sressessessssessessesnssssansesnes
9.  Federal and foreign income taxes paid (recovered) net of $.....4,235,916 tax on capital gains (I0SSES)........c..ccovverrerees [ corvrrrrreanes 47,194,000 | ... (9,290,000)f ...oovvvrrenes 2,535,642
10 Total (LINES 5 HTOUGN 9)....cvvvuurvermeririeerieesisieesisessiseesss s esss st essss st ssss s ssnt s sessssnns | eevsssessens 571,643,718 | ..coooonnv 465,922,218 | .....coccoens 966,246,785
11.  Net cash from operations (Line 4 miNUS LiNE 10)..........ccueveiiuiiriieieieisteseeeie et sesss st ssssssessenas | seesensnns 1,238,265,674 | ............ 633,198,295 |.......... 1,656,477,604
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...vveeereeisieieese sttt | ereneieen 605,635,548 | .........c... 762,027,681 | .......... 1,359,212,987
12.2 , 6,311,611 ...15,749,986
12,3 MOGAGE I0ANS.......ocvieeieeiceete ettt bbb bbb st a st s st en st n s s sansnsansenas | sreseesinsans 131,247,962 | ..covverece. 7,662,746 37,369,669
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  Other iNVESIEA @SSELS........cvvuuerirrieriresiereri sttt nsssnnns | cesneneenesnad 4,144,697 | ..o 4,637,930 | ..oovveerennne 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).......ciuiieieiiereieice ettt s s | sreseesinanns 742,144,684 | ... 780,639,968 |.......... 1,443,369,396
13.  Cost of investments acquired (long-term only):
130 BOMAS .. eeeueeeesseresieeess s ees s s R Rt | crenetis 1,449,664,237 | ......... 1,288,563,364 | .......... 2,871,935,891
13,2 SHOCKS. . vvvueersererseeeseeeseesseeesse s esess e sttt | cereeetrenenen 12,135,515 | covvvervcernn 5,819,303 | .ovveerrennn. 7,681,889
13,3 MOMGAGE I0BNS.......ooueieereietreeeise s sttt | seesisesneens 73,237,520 | ..ooveveenne 105,426,005 | .....ccoevnn. 153,646,667
13.4 Realestate................. 4,300,944 2,501,545 6,306,961
13.5  Other iNVESIEA @SSELS........ceuurierreircriieiesi bbbttt sssntnns | cesneneenesn 5,431,978 | oo 4,129,323 | .covvvir. 7,758,288
13.6  MisSCEllANEOUS APPNICAtIONS.........cuvevervctceeieteteee ettt sttt s s s s ss s sntens | enssssssssanes (19,354,550){ .............. (13,502,029) [ ....covvnvnn 53,215,858
13.7 Total investments acquired (LINES 13.110 13.6)......cccreiriiriieieiieeiesse ettt bs s ssesssseses | assssssaes 1,525,415644 | .......... 1,392,937,511 | .......... 3,100,545,554
14.  Netincrease (decrease) in contract [0ans and PrEMIUM NOES.........vuverererienrerrieieneere et esesssseseeessessssssessessssssessenes | sesessessnssnens (7,765,822) .ooverrvrnenne (CNANRCTL:) ) — (12,716,284)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14)........ouverrrerreeceieesieseeesssessssesssesssessssesesssssesss | coevessnnens (775,505,138)] ............ (606,505,565)|.......... (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 (76,665,738)] .............. (82,673,593)] ............ (161,584,480)
16.5  DiVIdENAS 10 STOCKNOIABTS......ceeorereeeeeeeireeeeriseeeie e eeessee et seessssese s sssss st sss st sssssssssssssssssssnns | sesnssssssnsssssnns 141,383 | oo 10,000,000 | .....ccoonvce. 10,000,000
16.6 Other cash provided (applied) ...20,589,801 | .... ..55,927,352 | ... ...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. (56,217,320){............... (36,746,241)| ............ (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)......cccoeuvevrencnee | corvereenenns 406,543,216 | .....ccenv.. (10,053,511 ......c..c. (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..vverererrrereeecreeeesecernererseeeeeeee e seeessneetseeseseessesssssessesssssesssnesssnsesnnes | eessneeesees 550,110,265 | ............. 236,681,384 | ............. 143,567,049
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES.....oruureveuueeesmaeesssseessseesesssseesssssessssssessss s ses st s8££t sns e | rensetaeeees 23,584,346 | ..ccvvvv 27,024,020 | ..ccvvevn 52,453,329
20.0002  Securities transferred as diVIAENGS..............cvrerrrineere s essssesssseesses | eevesesessseeons 9,595,659 | ....oourriereirerieneienins | s
20.0003  Securities acquired from liquidation and bankruptcy distributions.............ccccueeeieieiieieieeee e ...427,526
20.0004 Capitalized interest 342,775
20.0005  OtNOr. . | crneree s
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Statement as of June 30, 2011 ofthe 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.........ccveurverrrercrirerieseie ittt | esssesssssenssessteneen 28,466,455 | ......coveveveirirriis 31,396,850 | ..oovvrerererririinne 61,060,065
3. Ordinary individual @NNUIIES...........cvuvereririrerireiriieeisrieis e sssssesssssssssessesssssesss | sessssssessessssssessns 1,409,934,168 | ..coovvvveeeireieene 731,202,928 | ..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 (V22 14 | (V274 ) (18,354)
B, GrOUD @NNUIIES. ....vevevvesceeeriseeiisiesse it enntes | eessenesssenssnestenees 13,011,275 | oo 14,847,832 | oo 26,951,352
7o ABH = IOUD ettt | ettt 49,135 | oo 267,515 | oo 154,133
8. A&H - credit (Group and iNIVIAUA)............ccciiireiriieiricteeee ettt ebens | evesssssbesssesessssesesssesessesessssssesss | stessesessssesesssesessssesesssesessesesssns | sietesssssessssesessssesesssesesansesesansens
0. ABH = OlNBI ..ot | sttt 8,187,557 | oo 26,577,795 | oo 31,050,363
10.  Aggregate of all Other iNES Of DUSINESS........c.ccviviiiicieiiciee et snres | evrstessssseesssssessnseressnssessnassenad 0 | oo 0 | ot 0
11 SUBLOTAL. ... | et 1,459,626,291 | ... 804,290,341 | ..ovoreriirins 1,995,145,600
12, DepPOSIt-tyPe CONTACES.........cviiuireiicicice et snns | srssebessesesssissessnasaenas 3,425,130 | oo 5,102,142 | oo 10,375,660
13, TOMAL ..ot | et 1,463,051,421 | ..o, 809,392,484 | .......cccovvvrrnee. 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 June 30, 2011 ofthe 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 June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

3. The following table shows each security with an OTTI charge recognized in the first two quarters 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
12641QENS8 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
46632YAC8 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
47232VEHA1 100,821 44,037 56,784 44,037 252,287 3/31/11
47232VEV0 2,386,409 2,263,571 122,838 2,263,571 1,556,468 3/31/11
47232VFAS5 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
02660LAA8 1,312,828 1,247,249 65,579 1,247,249 894,957 6/30/11
05948KZF9 2,640,849 2,523,577 106,750 2,534,099 2,534,099 6/30/11
05949CGWO0 5,568,074 5,383,019 81,309 5,486,765 5,486,765 6/30/11
05950TAC9 4,998,603 4,632,287 169,449 4,829,154 4,829,154 6/30/11
05951FABO 296,157 263,946 32,211 263,946 237,380 6/30/11
05951UAC5 115,502 97,796 17,706 97,796 82,557 6/30/11
05953YAH4 1,491,466 1,325,522 165,944 1,325,522 1,261,386 6/30/11
12641PAF1 631,425 373,200 258,225 373,200 370,000 6/30/11
12641PAG9 192,150 64,000 128,150 64,000 248,000 6/30/11
12641PAH7 138,929 40,000 98,929 40,000 208,000 6/30/11
12641PAQ7 1,694,168 946,923 747,245 946,923 831,197 6/30/11
12641PBA1 679,760 522,780 156,980 522,780 370,469 6/30/11
12641PBB9 190,519 45,884 144,635 45,884 340,305 6/30/11
12641PBP8 813,780 693,305 120,475 693,305 406,890 6/30/11
12641PBQ6 429,267 217,008 212,259 217,008 233,284 6/30/11
12641PCE2 267,132 8,159 258,973 8,159 132,600 6/30/11
12641PCJ1 118,580 58,594 59,986 58,594 61,958 6/30/11
12641QAF9 1,821,700 1,587,859 233,841 1,587,859 450,871 6/30/11
12641QAR3 1,020,000 544,732 475,268 544,732 285,600 6/30/11
12641QAY8 1,592,701 979,420 613,281 979,420 371,723 6/30/11
12641QBX9 996,740 861,746 134,994 861,746 346,392 6/30/11
12641QCJ9 1,598,271 1,470,560 127,711 1,470,560 1,130,000 6/30/11
12641QCS9 832,991 696,544 136,447 696,544 471,206 6/30/11
12641QCY6 255,371 214,107 41,264 214,107 120,753 6/30/11
12641QCZ3 227,559 150,270 77,289 150,270 187,838 6/30/11
12641QDW9 499,441 286,922 212,519 286,922 146,169 6/30/11
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Statement as of June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

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
12641QEB4 $ 300,082 $ 74,842 $ 225,240 $ 74,842 $ 334,050 6/30/11
12641QEMO 476,156 407,819 68,337 407,819 135,000 6/30/11
12641QEN8 205,062 75,600 129,462 75,600 81,000 6/30/11
12641QEP3 97,293 48,000 49,293 48,000 30,000 6/30/11
12641QEX6 302,012 119,968 182,044 119,968 86,724 6/30/11
12641QEY4 89,322 36,135 53,187 36,135 151,767 6/30/11
12667GAC7 3,304,182 3,182,318 79,859 3,224,323 3,224,323 6/30/11
12668BYA5 829,743 724,796 33,617 796,126 796,126 6/30/11
1729733L1 10,097,469 10,004,502 92,967 10,004,502 9,849,446 6/30/11
225458QM3 9,458,355 9,297,226 43,089 9,415,266 9,415,266 6/30/11
23245GAB7 2,616,782 2,343,566 273,216 2,343,566 1,887,510 6/30/11
251510MD2 2,027,172 1,844,916 178,291 1,848,881 1,848,881 6/30/11
41161PTN3 2,941,827 2,805,689 136,138 2,805,689 2,585,283 6/30/11
45254NNTO 679,505 483,318 26,536 652,969 652,969 6/30/11
45660LPK9 778,189 599,715 178,474 599,715 574,508 6/30/11
46627MEC7 2,770,681 2,579,430 191,251 2,579,430 2,402,400 6/30/11
46632YAD6 684,887 472,819 212,068 472,819 266,123 6/30/11
46632YAF1 409,759 262,628 147,131 262,628 206,294 6/30/11
472320AA8 12,072,649 10,729,469 741,756 11,330,893 11,330,893 6/30/11
472321AB4 985,287 657,067 328,220 657,067 430,511 6/30/11
472321AD0 453,630 159,078 76,780 376,850 376,850 6/30/11
472321AH1 165,513 90,745 52,457 113,056 113,055 6/30/11
472321AK4 886,181 323,622 121,645 764,536 764,536 6/30/11
472321AL2 231,726 146,523 85,203 146,523 116,937 6/30/11
472321AN8 122,578 70,763 39,635 82,943 82,944 6/30/11
47232AAB4 968,580 782,926 185,654 782,926 635,141 6/30/11
47232AAC2 520,171 150,718 283,682 236,489 236,489 6/30/11
47232AAN8 152,986 82,379 44,877 108,109 108,109 6/30/11
47232DAH5 826,248 734,503 91,745 734,503 518,423 6/30/11
47232DAJA1 826,248 578,374 247,874 578,374 377,935 6/30/11
47232DAK8 614,492 413,124 201,368 413,124 302,887 6/30/11
47232DAR3 462,453 195,031 267,422 195,031 615,340 6/30/11
47232DBB7 935,488 659,176 276,312 659,176 821,996 6/30/11
47232DBJ0 379,039 359,608 19,431 359,608 267,681 6/30/11
47232DBK7 25,049 5,323 19,726 5,323 76,014 6/30/11
47232DCX8 521,499 468,491 53,008 468,491 600,976 6/30/11
47232DCY6 193,454 92,641 100,813 92,641 287,512 6/30/11
47232DFJ6 2,446,886 2,419,865 27,021 2,419,865 2,032,422 6/30/11
47232VAJ1 105,015 68,324 36,691 68,324 99,638 6/30/11
47232VAK8 97,491 46,256 51,235 46,256 145,001 6/30/11
47232VBQ4 208,040 150,945 57,095 150,945 406,034 6/30/11
47232VCNO 1,000,000 830,500 169,500 830,500 463,772 6/30/11
47232VCP5 561,127 300,000 261,127 300,000 577,361 6/30/11
47232VCS9 298,234 211,850 86,384 211,850 189,067 6/30/11
47232VDD1 793,000 697,840 95,160 697,840 380,198 6/30/11
47232VDE9 334,143 87,230 246,913 87,230 193,498 6/30/11
47232VDP4 6,350,400 6,032,880 317,520 6,032,880 5,327,753 6/30/11
47232VDQ2 493,201 405,881 87,320 405,881 1,173,326 6/30/11
47232VDT6 106,266 25,835 80,431 25,835 127,778 6/30/11
47232VDU3 48,329 9,267 39,062 9,267 108,694 6/30/11
47232VDVA1 48,621 18,113 30,508 18,113 254,530 6/30/11
47232VEA6 1,753,998 1,611,753 142,245 1,611,753 1,316,546 6/30/11
47232VEGS3 279,838 175,195 104,643 175,195 101,760 6/30/11
47232VEV0 2,241,346 1,705,182 536,164 1,705,182 1,454,081 6/30/11
47232VFA5 577,618 424,020 153,598 424,020 317,162 6/30/11
47232VFJ6 632,139 366,972 265,167 366,972 589,678 6/30/11
61758VAQO 2,977,370 2,336,320 177,370 2,800,000 2,800,000 6/30/11
61759XAC6 7,535,682 5,130,351 357,894 7,177,788 7,177,788 6/30/11
73316PJD3 2,494,678 2,459,148 35,530 2,459,148 2,291,918 6/30/11
74928DAV7 3,200,089 1,852,682 34,641 3,165,448 3,165,448 6/30/11
759676AF6 663,566 524,810 100,298 563,268 563,268 6/30/11
76110WXQ4 2,474,304 2,319,211 23,651 2,450,653 2,254,616 6/30/11
761118UQ9 560,856 520,905 39,951 520,905 448,849 6/30/11
81378EAA1 2,528,950 2,485,907 43,043 2,485,907 2,242,239 6/30/11
92925CCC4 2,059,412 1,928,138 131,274 1,928,138 1,644,417 6/30/11
93934NAR6 492,772 423,279 16,574 476,198 476,198 6/30/11
94981SAN4 9,956,900 9,830,500 126,400 9,830,500 9,650,000 6/30/11
$ 18,445,532
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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
$ 726,171,345 $  (18,729,523) $ 290,368,805 $ (52,360,223)

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 June 30, 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:

06-2011 12-2010

Gross deferred tax assets:

Ordinary $ 77,722,820 $ 73,136,234

Capital 18,486,975 19,282,244

Statutory valuation allowance - -
Total deferred tax assets 96,209,795 92,418,478
Gross deferred tax liabilities:

Ordinary 17,626,379 19,839,021

Capital 6,228,251 6,778,544
Total deferred tax liabilities 23,854,630 26,617,565
Net deferred tax assets 72,355,165 65,800,913
Deferred tax assets nonadmitted (24,748,545) (19,375,277)
Net admitted deferred tax assets 47,606,620 46,425,636
Increase in nonadmitted deferred tax assets $ (5,373,268) $ (7,463,081)

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:

06-2011 12-2010

Additional admitted DTA - SSAP 10R - Paragraph 10.e. $19,552,796 $19,226,172
Additional admitted DTA - Subsidiaries 1,078,695 1,212,975
Subtotal $20,631,491 $20,439,147
Increase for the year $ 192,344 $ 1,109,284
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3. The result of the admissibility calculations are as follows:

June 2011
Ordinary Capital Total

Pursuant to SSAP 10R — Par 10.a. — 10.b.:
Recoverable through loss carrybacks (10.a.) $ 15,795,099 $ 6,440,372 $ 22,235,471
Lesser of:

Reversal of DTAs in following year (10.b.i.) $ - $ 12,046,603 $ 12,046,603

10% of adjusted capital & surplus (10.b.ii.) XXXXXX - XXXXXX 12,046,603 96,805,459 12,046,603
DTAs offset against existing DTLs (10.c.) 17,626,381 - 17,626,381
Total admissible asset per Par 10.a. — 10.c. $ 33,421,480 $ 18,486,975 $ 51,908,455
Pursuant to SSAP 10R — Par 10.e.:
Recoverable through loss carrybacks (10.e.i.) $ 35,347,895 $ 6,440,372 $ 41,788,267
Lesser of:

Reversal of DTAs within 3 years (10.e.ii.a.) $ - $ 12,046,603 $ 12,046,603

15% of adjusted capital & surplus (10.e.ii.b.) XXXXXX - XXXXXX 12,046,603 145,208,188 12,046,603
DTAs offset against existing DTLs (10.e.iii.) 17,626,381 - 17,626,381
Total admissible asset per Par 10.e. $ 52,974,276 $ 18,486,975 $ 71,461,251
Additional DTA pursuant to SSAP 10R (10.e.) $ 19,552,796 $ - $ 19,552,796

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 $ 28,053,824 $ 47,606,620
Admitted assets 12,693,269,409 12,713,900,900
Statutory Surplus 1,018,202,284 1,038,833,775
Total adjusted capital for Risk Based Capital 1,056,641,067 1,077,272,558
Authorized control level for Risk Based Capital 128,295,120 128,812,455
5. Impact of Tax Planning Strategies:
6/30/2011
Ordinary Capital Total
Percent Percent Percent
(a) Adjusted Gross DTAs
(% of Total Adjusted Gross DTAs) 0% 6.8% 6.8%
(b) Net Admitted Adjusted Gross DTAs
(% of Total Net Admitted Adjusted Gross 0% 11.6% 11.6%
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: 06-2011 12-2010
Federal income tax on operations $ 29,648,920 $ 50,552,492
Tax on foreign investment income - -
Tax incurred (excluding capital gains tax) 29,648,920 50,552,492
Federal income tax expense on net capital gains / losses 4,235,916 11,243,063
Utilization of capital loss carryforward - (9,038,607)
Federal income tax expense $ 33,884,836 $ 52,756,948
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The changes in main components of deferred tax assets and tax liabilities (ordinary unless noted as capital) are as

Q07.5

follows:
06-2011 12-2010 Change
Deferred tax assets resulting in book/tax differences in:
Ordinary:
DAC premium tax $ 34,092,180 $ 30,600,495 3,491,685
Reserves 27,252,245 26,601,588 650,657
Deferred compensation 2,077,485 2,036,580 40,905
Deferred gain 35,713 36,003 (290)
Net operating loss carryforward (Old West) 1,366,283 1,531,897 (165,614)
Accrued expenses 9,642,989 9,027,944 615,045
Other 3,255,925 3,301,727 (45,802)
Total ordinary deferred tax assets 77,722,820 73,136,234 4,586,586
Capital:
Security-related adjustments 17,449,451 18,063,505 (614,054)
Other 1,037,524 1,218,739 (181,215)
Total capital deferred tax assets 18,486,975 19,282,244 (795,269)
Total deferred tax assets 96,209,795 92,418,478 3,791,317
Deferred tax assets nonadmitted (24,748,545) (19,375,277) (5,373,268)
Admitted deferred tax assets 71,461,250 73,043,201 (1,581,951)
Deferred tax liabilities resulting book/tax differences in:
Ordinary:
Section 807(f) amortization 7,134,597 8,371,657 (1,237,060)
Depreciation / other 10,491,782 11,467,364 (975,582)
Total ordinary deferred tax liabilities 17,626,379 19,839,021 (2,212,642)
Capital:
Unrealized gains 6,228,251 6,778,544 (550,293)
Total capital deferred tax liabilities 6,228,251 6,778,544 (550,293)
Total deferred tax liabilities 23,854,630 26,617,565 (2,762,935)
Total net deferred admitted tax assets $ 47,606,620 $ 46,425,636 $ 1,180,984
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):
06-2011 12-2010 Change
Total deferred tax assets $ 96,209,795 $ 92,418,478 $ 3,791,317
Total deferred tax liabilities 23,854,630 26,617,565 (2,762,935)
Net deferred tax assets $ 72,355,165 $ 65,800,913 6,554,252
Tax effect of unrealized gains (losses) (550,293)
Change in net deferred income tax (Page 4, line 40) $ 6,003,958
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:
06-2011 12-2010
Provision computed at statutory rate (operations and realized gains / losses) $ 31,227,743 $ 82,865,660
Permanent differences:
Affiliated dividends (2,100,000) -
Dividend exclusion (3,253) (7,633)
Stock options 8,476 69,909
Company-owned life insurance (702,398) (1,446,278)
Other (412,550) (997,838)
Total permanent differences (3,209,725) (2,381,840)
Timing adjustments:
Investment differences (689,481) (21,533,082)
Reserves 1,887,717 2,719,626
DAC tax adjustment 3,491,685 4,343,763
Accounts payable 80,070 99,186
Capital loss carryforward - (9,038,607)
Provision to return adjustments - (5,665,673)
Other 1,166,256 344,323
Total timing adjustments 5,936,247 (28,730,464)
Other adjustments:
Unrealized gain (loss) on options (69,429) 1,003,592
Total other adjustments (69,429) 1,003,592
Federal income tax expense on operations and realized gains / losses $ 33,884,836 $52,756,948
Gross change in deferred tax asset:
Timing adjustments $ (5,936,247) $ 28,730,464
Impact of nonadmitted assets 161,950 1,419,214
Unrealized gains / losses (550,293) 2,749,187
Other (229,662) (727,855)
Total change in deferred tax asset recorded directly to surplus (6,554,252) 32,171,010
Total statutory income tax expense $ 27,330,584 $ 84,927,958
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E. (1) AtJune 30, 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
$3,903,666. 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 $ 29,648,920 $ 4,235,916 $ 33,884,836
2010 $ 50,552,492 $ 2,204,456 $ 52,756,948
2009 $ 13,196,964 $ - $ 13,196,964

(3) AtJune 30, 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

The Company owned $17.2 million and $14.9 million of the Federal Home Loan Bank (“FHLB”) stock at June 30, 2011
and December 31, 2010, respectively. The Company has accessed no funds through the FHLB membership, and
therefore the Company has pledged no collateral and has no reserves related to the FHLB funding agreement. The

deposit contract liabilities and related assets are accounted for in the Company’s general account. The total additional
funding capacity available was approximately $2.0 billion as of June 30, 2011.

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

The Company paid $10,000,000 in ordinary dividends to its parent on April 29, 2011.

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 - 1,820,000 - 1,820,000

Foreign government - - - -

Residential mortgage-backed securities - 1,433,412 - 1,433,412

Commercial mortgage-backed securities - - - -

All other Bonds - 1,497,226 1,899,240 3,396,466
Total Bonds - 4,750,638 1,899,240 6,649,878
Non-affiliated common stock 34,832,168 72,290 7,714,000 42,618,458
Non-affiliated preferred stock - - 15,146 15,146
Purchased call options - 103,577,949 - 103,577,949
Total assets accounted for at fair value $ 34,832,168 $ 108,400,877 $ 9,628,386 $ 152,861,431
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2. 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 Balance at
12/31/2010 into Level 3 3to Level 2 Basis Income Surplus settlements 6/30/2011
$ - - % -8 -8 -8 -8 - -
29,501,932 - - (25,924,542) (2,618,860) (1) 940,711 1,899,240
22,541,600 - - (17,205,800) 223,942 319,084 1,835,174 7,714,000
15,146 - - - - - - 15,146

3. Fair Value Recognition of Transfers Between Levels

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

4. 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, mortgage-backed 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.

OTHER ITEMS — No significant change.
EVENTS SUBSEQUENT — No significant change.
REINSURANCE

A. No significant change.

B. No significant change.
C. 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.

HEALTH CARE RECEIVABLES — No significant change.

PARTICIPATING POLICIES — No significant change.
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PREMIUM DEFICIENCY RESERVES - No significant change.
RESERVES FOR LIFE CONTRACTS AND DEPOSIT-TYPE CONTRACTS - No significant change.

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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8.1
8.2

8.3
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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, OH 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

Yes[ ]

No[ ]

No[X]

No[X]




Statement as of June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
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?
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.)

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

Yes [ X] No[ ]

Yes[ ] No[X]

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

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
L T =0T 1o £ L I 2,630,354 % 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 to 14.26 aboVe...........ccccovevvevevereecerirenennn.

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.

€ P P P P P P P

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?

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

Yes[X] No[ ]

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?

17.2 If no, list exceptions:
616862Z2Z1 MORGAN JOSEPH TRIARTISAN GROUP SERIES D

Yes[ 1] No[X]

Q08.1




Statement as of June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
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 2,443,732

1.13  Commercial mortgages TR 219,078,512

114 Total MOrtgages in OO SEANGING.........ccieireuriiriieireieise ettt et s bbb R s s R s s bbb en G 221,522,244

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 221,522,244

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

Qo9



Statement as of June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
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

Q10




Statement as of June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
3 Accident and Health
Insurance Premiums, Total
Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlADAMAL..c..ccrccrreeeeeennsseensesenessssenseeseeAL [ L [100000n272,513 | 1...36,270,558 | oo 154,661 | s | v 36,697,733
2.
3. Arizona....
4. Arkansas.....
5. California.
6. Colorado.
7. Connecticut. .
8. DEIAWAIE......cooveeeeireestse s
9. District of COlUMDIA.........cccoeuivrirereiririeeese s DC|..... L
10. Florida................. el
11.  Georgia... I
12. ii L
13. L
14. weelciin | 001,090,117 | ,905, 14556 | | e
15. welciin | 0. 310,820 | 40,525,351 213157 | oo | e
16. veelciin | e 146,170 | 14,135,670 347,998 | ..o | e
17. vl | . 240,820 | 8,092,352 264,049 | ..o | e
18.  Kentucky.. veeslciies | 257,350 | e 35,524,062 21,676 | oo | e
19. Louisiana. vl | 00 324,016 | ......25,926,130 | .ocevveirireeenen 1,039 | | e
20. Maine...... vl | 137,915 | 13,460,756 |, 346 | |
21.  Maryland el | e 727,876 | 22,641,742 | 3,984 | |
22. Massachuse vl | 00 875,237 |10 20,779,851 | oo 5,021 | | e
23.  Michigan...... el 0000 281,028 | ......90,486,557 | ...ocveivieriiiieieennn8,705 | e | e
24. Minnesota.... . el [ 421,028 | ......29,607,774 | oo 775,929 [ s | e
25, MISSISSIPDI......cveveeriercreresieeieisise et bes s aenes MS]|...... Lo | e 172,407 | ....18,842,342 | oo 15,893 | e | e
26, MISSOUI.....vvorierereiiesisiesiesses ettt enes MO|...... Loveoeres | 0000000 392,057 | ......21,958,725 | ....covverrnrernnn390,506 | .vovvoircicieienins | e
27. Montana.. WMT Ll | 15,868 | 111,100,358 | e | e | e
28.  Nebraska. NE L e 172,265 | 4,594,465 |0 106,763 [ [ e
29. Nevada............ NVl | o0 391,567 | ... 7,140,495 | 1,803 [ | e
30. New Hampshire... vl | 88,514 | ....5,837,840 | .o 48,945 | |
31.  New Jersey..... el | 1,114,116 ] .0.83,900,548 [ 84T | |
32.  New Mexico. vl | 000000 260,561 | .. 1,957,081 | 5,440 | | s
33.  New York..... N 000,160,502 1 .....3,037,504 |00 3,269 [ [ 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 ,993,
46. veeerlcnn | 45,646 | 1,073,548 | 1275 | | e 1,131,944 | ...
47. weerlciin | 001,096,626 | ... 41,466,317 | .ooririeieenn223,801 | o | e 42,786,744
48. weerlviins | 507,075 | 135,111,946 | 213,524 | | 35,832,546 | ..
49.  West Virginia... vl | e00en85,278 | 109,242,853 | 02,289 | e | e 9,330,420 |...
50. Wisconsin.... oL
51, WYOMING...oitiieeiciiecee et L
52.  American Samoa
53.  Guam.............
54. Puerto Rico......
55.  US Virgin Islands....
56. Northern Mariana Islands
57. Canada......cccccoevererennee .
58.  Aggregate Other AlieN.........ccocvevveeverereesnsniesesnenieeeenrensen OT L XXX | 0024420 | el 9,624 | .o, 0 .0
59, SUDOLAL ..o 1,422,945,442 | ... ..8,349,752 ..3,425,130
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)............ 1,461,387, 428 ,
98. Less Reinsurance Ceded.........ccvvvrvrererennerenesneniensensnenienees | eonXX&uriens | 20000.14,799,285 | 10000 21,986 |0 2,368,008 | | v 17,189,279 | ..o, (3,561)
99. Totals (All Business) less Reinsurance Ceded 1,444,198,149 | ........ 3,428,691
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 June 30, 2011 of the 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 June 30, 2011 ofthe 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 9000002 * 6 33 1220114470000 2
* 6 3312201136500 00 2 =* * 6 33122011448 0000O0 2 =«
* 6 3312201144500 00 2 = * 633122011449 0000 2 =

Q13



Statement as of June 30, 2011 ofthe 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.ccuiveieeveieieee sttt s e sessnes | sresesssseneesas 1,250,695 | ..ovoveieieeeeeeees | e 1,250,695 | ..covvererrne, 582,141
2597. Summary of remaining Write-ins fOr LiNE 25...........cceviiiueieiecisiieie et sessesssssnsssns | cveeressesisseens 1,250,695 | oo (V) P 1,250,695 | ..cvvvrernne, 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 6,952 | .o 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 6,952 | .o 12,508

Q14




Statement as of June 30, 2011 ofthe 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 AEPIECIALION. ..........cvcvevireieiiieteiseicte ettt s et s b s st s a et b st s s sses s e s bensetesenes | ebessssesessnsessssnsesansnsenan 2,522,839 | 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 85,569,832 | ooveierreieeirs 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 84,576,928 | ......cccevevierrenn, 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..........ccccvcueviieiieiieireisieie ettt b b s et s s s s b s s sesessnsesans | sesebassesessssssessnansesans 131,247,962 | o.oovveveeeceens 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)......... | .oooeerirererecrernnen 221,522,243 | 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)....uieeierieeieiieie ettt ettt sttt en s snsens | snsssssssssssssssssssnsassans 221,522,243 | 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).....cuiuiiiieiriisiorssiisissessisesssessessessessssssssnsssssssssnsssssssssssans | sesssesssssssssesssssssassans 221,522,243 | 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.............curvieeiciciecieicce ettt bbbt b st s ssssns | eebssessesssssssssesssssnsenees 3,213,750 | oo 4,376,223
2.2 Additional investment made after acquisition 2,218,228 | ...oovvieeeeee, 3,382,065
3. Capitalized deferred interest and other.
4. Accrual of discount 1,470,002 | oo 556,226
5. Unrealized valuation iNCrEASE (AECTEASE).........c.cvueiueveiririiieiseiitesie ettt bbb st s st st ensesesassns | oebessessesssssssessesssssssaneas 1,814,425 | oo, 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 reCOgNIZEA...........c.coueuericreiieeiieseee e sssssserensees | snversssssessssssesssssensnseresss 1O 1T | trvrerereresesissesssssesesseeens 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 60,210,292 | 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...........ceveiieeieiicieicre ettt bbb bbb b ae b s sessnenas | sebessebessnssesisansenes 1,461,799,752 | ..o 2,879,617,780
3. ACCTUAL OF GISCOUNL. ...ttt ettt sttt f e f e b e en e sessentns | 2beesessnssessenssnssnnsanenns 31,477,380 | oo 49,604,080
4. Unrealized valuation increase (decrease) 5,396,596 | ..coooveriririerieie 25,160,350
5. Total gain (I0SS) ON QISPOSAIS........c.euveieeiitiieietcieie ettt ettt bbb b st et es bbb sse st s bentens | sessesssssssessessessnsensenees 11,939,415 | oo 81,457,464
6. Deduct consideration for bonds and stocks disposed of 606,752,025 | ..coovvverirrerene 1,374,962,973
7. Deduct amortization Of PIEMIUML............cceiiuiuiicieicesie ettt bt s st s s bbb es s s ssnts | oebestessessnssssssesssssnsanea 9,267,479 | oo 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 rECOGNIZET............cocveviiieeiieieseeie e sssenee | essiesessssessessenssssseneas 24,542,382 | 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 11,234,825,829 | ...cooovvvvvvererne 10,364,774,572
11, Deduct total NONadMItted AMOUNES...........ccvueiiiiiicicicscee ettt b st bbb nsesens | bsebessessessssnsessessesntanas 2,964,354 | oo 3,482,111
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccviiciiiiriierieiieieieses et sssesaesesssssssssssssnes | sessessssssessesnsnes 11,231,861,475 | .o 10,361,292,461
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Statement as of June 30, 2011 of the 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 7,686,517,960 | ....ovvvrrvrrnnnns 1,223,458,089 | ......cvvvrmrrrirnnn 601,678,134 | ....vvvrerrerrcriennne 25,207,582 | ..oovrverecreennae. 7,686,517,960 | ...ooovvvrevrnnns 8,333,505,477 | ..ecveererernceernnenissesesnnennnns | seseessssssssessens 7,252,258,155
2. ClASS 2 ()reruurrerreeriseresieeri st sttt | et 2,569,562,824 | .....cocvvvirecriiinnn. 196,257,057 | .oovvvvvcvrvrrrrririen 46,157,025 | ...ooocvverrrriineens (20,850,442) | .....ooovcveernns 2,569,562,824 | ......cooevrvrienns 2,698,812,414 | ...t | cereeisesnieenens 2,507,048,931
3. ClASS 3 (8)rerrerrrrrrireireesniseee sttt sttt sttt ensns | sressenennssesententans 297,531,558 | ..o 35,179,586 | ...ovvverrvrrereiiens 14,765,649 |..covvvvveeieennns (4,186,271) | cvvovvrrrvrerereernns 297,531,558 | ..oeovvieiriienns 313,759,224 | ..o | e 334,161,356
A CIASS 4 (B).rrurverrrreeesmrressaeessseeeessseess s ees st ess sttt | eeesst e ne s nnseeas 117,356,998 | ....oorveerrrririnnes 26,811,431 | oo 16,776,516 | ..ooovveerrereerrrceennne (VAT AT | 117,356,998 | ...ooovrerrrreennne. 125,014,732 | coooeveeereeeeeeeeenneeesseeesnnenenns | seeesssesssssssessns 143,370,697
B CIASS 5 () eeruurerruseeresmeressseesssseesessseess st ess s st | sesinesst e snens 43,522,665 | .....ovoorerireriinnnne 3,020,281 | .coveorerrerrererens 10,403,536 | ...oovvermerrrrereennne (1,581,760) [ .vooverreerererieenes 43,522,665 | ......ooonrerrirerienns 34,557,650 | ..cvvrrereenerinieeesneneiseenenns | eeressneesseesesseens 43,845,418
B, ClASS B ().reruureeeruerermeresieesisee s ess st st | bt 22,301,511 | i 625,000 | ...ocveennennnnniiinnens 3,636,305 | ..ovoocriennrriiinens 1,031,826 | ..o 22,301,511 | oo 20,322,032 | .oooooirieneennn s | e 27,021,145
7. TOMAI BONGS.....coveeceecicseess ettt ...10,736,793,516 | ...ooovvrrrrrrrinne 1,485,351,424 693,417,165 | ..o (2,756,246) | ......covevvnenee 10,736,793,516 11,525,971,529 | ..o 0 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 15,146 | covvvvveceenenirseriineens 15,148 | .ooveeeeoeceeneeeesseeessesssneeees | seeessssessssseesssnesssenees 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 [ 15146 | oo 15,148 | oo [ O 15,146
15.  Total Bonds and Prefermed SOCK...........uwwwuurreermrreerneeesneeeessseeesseeeesssssessssenessans | seeesssseeessnnees 10,736,808,662 | ......ccocervernnne 1,485,351,424 | ... 693,417,165 | ...oovrveeerrvrecneens (PNEIPZT) | — 10,736,808,662 | ......cccccevnnee 11,525,986,675 | ...cveoomeeerrreeerrnereesneeesineens (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§....522,431,241; NAIC2$

0;

NAIC3$

0;

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

0;

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




Statement as of June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtaIS......coeveveereveireireeireireies | ceverreeieiseinereeeens 522,431,241 | ....ccevnnv. XXX vivvvevieireeneinene | eveereinsinssiennsenns 522,431,241 | oo 27,955 | .o
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. ..........cvuevciciie ettt ssesens | bestesssssessesessnses 1,229,962,396 | ...coovvvvrrrererrnn 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............cueviviireireiieieieie ettt bbbt ssbesteses | esiesssesiesses s esaens 867,484,533 | ...ooveveeea 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).........ccccerirririererireseieiseeseessisssesees | evresessssessesesessensens 522,431,241 | oo 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)...uvucviiiiisiiiiiiieiieissiesssisrsssssssiesssssssessesssssssessessssssssssessens | sossesssssssessesssssnsansans 522,431,241 | oo 159,953,378
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Statement as of June 30, 2011 ofthe 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

42,253,892

(1,793,105)

(24,680,208)

103,577,949

103,577,949




Statement as of June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of June 30, 2011 ofthe 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 103,577,949

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 103,577,949

4. Pt D, COIUMN B.....coooiireirerisesies ettt 103,577,949

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 103,577,949

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 103,577,949
10, PartD, COIUMN ...ttt ess st 888888888t 103,577,949

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 June 30, 2011 ofthe 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 June 30, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE A - PART 2

Location

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

6 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 15,232
Building, Land, and Improvements. Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina. 175,519
Building, Land, and Improvements. Stevenville MD ....05/22/2002 | Bay Bridge Marina 2,792,651
Building, Land, and Improvements. Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC 15,814
Building, Land, and Improvements, Florida City. FL ....09/24/2009 | Florida City Center. 20,058
Building, Land, and Improvements. Miramar. FL ....12/128/2010 | Tropical Storage 7,777
Building, Land, and Improvements. Georgetown MD ....07/30/1999 | Skipjack Cove Resort. 16,725
0199999. Totals 0 0 0 3,043,776
0399999. Totals 0 0 0 3,043,776
SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 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 i Encumbrances Year's Impairment Change in B/A.C.V. 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 | onDisposal | on Disposal | on Disposal |Encumbrances| Incurred
Property Disposed
Building, Land, and Improvements, Stevenville... |MD. |04/30/2011| Retired 499,189 0 0
0199999. Totals 499,189 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0399999. Totals 499,189 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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Statement as of June 30, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 Location 4 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Rate of at Time Made After Land and
Loan Number City State rest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 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
Chatham Inn..........ccoeeuuee Chatham MA. e [ e 06/02/2006.... | 05/13/2011.... 82,354,257 | ..o | e 9,875 | covveeeeieeieeieeiens | e 9,875 | oo | e 82,364,132 | .oovvrvrvrrrnns 82,364,132 | ..oucveeerneerenineineins [ e | s
National Fruit Orchards.... | Berkeley County........co.ccviiirvriniines WV [ e 02/01/2007.... | 05/11/2011.... TB18,480 | ..o | vt | e | e | e 0 7,618,480 | .coovvveine, T618,480 | ..o [ e | e
Estates at Tuscany Ridge | Tampa ........cc.veeeeerrrerierireeerneenns FLurirrerine [ e 04/08/2010.... | 05/25/2011.... 23,694,685 | .....ooovvveerieriieiini | s 365,315 | ..o | e 365,315 | ..o [ s 24,060,000 | ...oovoerrrnee 24,060,000 | ..oovverrrerienirnerenins [ e | e
Mackinac Island Ferry...... Mackinaw City........occovererieinniinniinncens M [ 06/18/2010.... | 06/18/2011.... 12,321,378 | oo | e 197,622 | oo | s 197,622 | oo | e 12,519,000 | ccooivviiiinns 12,519,000 | oo | eeresnisnississnissnnenes | e sessnens
0199999. Total - Mortgages Closed by REPAYMENL.........ciiiiiiiis ot sensssesnnes | cenesesesssnees 125,988,800 | ....ocovvvevrinniinnnn0 | i 572,812 | oo 0 [ 572,812 126,561,612 | .ccoovvverne 126,561,612 .0 0
Mortgages With Partial Repayments
Biltmore Hotel... Coral Gables FLoviiiieiris | v 08/13/1999.... | 06/13/2011.... 99,883 | oo | s | s | e | o 0 99,883 99,883 | .o | e | e
JQH- Murfreesboro........... MUrfreeshoro.........c..vvveeveerernreneenns TN e | e 08/16/2007.... | 06/01/2011.... 23,811 | oo | s | e | e | e 0 23,611 23,811 | oo | e | s
Wild Dunes Resort........... Isle of Palms (51O B 03/30/2011.... | 06/13/2011.... AAA55 [ .o [ et | et | et | e 0 44,455 A4455 | s | s | e
633 FoISOM......covvriviine San Francisco CAuooveees | v 05/27/2010.... | 06/13/2011.... B4,431 | oo | s | s | e | e 0 64,431 64,431 | oo | e | e
Bella Roe Plaza................ Roeland Park.............cccovrvreviereneens (LG T PR 09/28/2010.... | 06/13/2011.... 21,578 | oo | e | e | e | e 0 21,578 21,578 | oo | e | s
One Greenway Centre...... Franklin TN | e 01/14/2011.... | 06/13/2011.... 102,953 [ ooviecieeieeieieecieiees [ eeeterereee e | ereereieseseteseseeaeseseniens | ereeeeeseseserenenssesesen | seereresserenesenesenaend 0 [ e | e 102,953 | oo 102,953 | oo | s | e
Old Standard..............c..... Cincinnati 01/01/2006.... | 06/10/2011.... 79,382 79,382 79,382
OCWEN OWLIC.. Cincinnati .101/01/2006.... | 06/10/2011.... 4,455 4,455 4,455
Sandestin. . | Destin . 03/12/2010.... | 06/13/2011.... 55,669 55,669 55,669
0299999. Total - Mortgages With Partial Repayments.. 496,417 0 |0 |0 [0 0 | 496,417 | oo 496,417
0599999. TOtal MOMGAGES. ........cvereirieeieiciecie ettt astesseassssses e sss st s et sss st b st s st s esensessessnnns | sesessessesanes 126,485,217 | ceovvveveveriereereeennd [ e 572,812 | oo 0 | e 572,812 .127,058,029 | ............... 127,058,029
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Statement as of June 30, 2011 of the 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 Il, L.P. 01/08/2010.... 62,840 15
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 66,795 2.7
000000 00 O|Pineapple Square Properties, LLC Sarasota FL.......... | The Isaac Group Holdings, LLC. 04/19/2006.... 29,004 12.0
000000 00 0| Three Ocean Partners LLC New York NY........ Three Ocean Partners LLC 06/01/2011.... 500,000 1.0
000000 00 0] Ellington Financial, LLC. Wilmington DE........ Friedman, Billings, Ramsey & Comp 08/15/2007.... 1,725,681 3.2
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 500,000 1,884,320 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.... 65,000 65.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 65,000 0 0 [.XXX..
3999999. Subtotal - Unaffiliated 500,000 1,884,320 0 0 .. XXX..
4099999. Subtotal - Affiliated 0 65,000 0 0 .. XXX..
4199999. Totals. 500,000 1,949,320 0 0 .. XXX..
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's 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./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Caltius Partners Il L.P Los Angeles CA... | Distribution 06/25/2004 | 04/18/2011 10,500 0 10,500 | ..oovvreeeee 10,500 0
000000 00 O Snow, Phipps, & Guggenheim Il, L.P. Wilmington DE... | Distribution 01/08/2010 | 04/28/2011 84,091 0 84,091 84,091 0
000000 00 0] Windsor Place Apartments, LLC Mentor Lake OH... | Landon Investments, LLC.........ccoovonsrinnrreiarinnnnes 12/20/2005 |04/22/2011 65,789 0 65,789 65,789 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ... .....ovueerersreeisrerissiessrersssecs s ssessssesssesssnns | corssseessnes 160,381 0 0 0 0 0 0 | s 160,381 [ .......... 160,381 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 O|NOP, LLC New Orleans.........c.ccooeees | LA.... | NOP, LLC 03/12/2010 | 05/24/2011 3,092,542 | ..coovvvoirniiiinns | s 730,300 | oo | o | i 730,300 3,822,841 3,822,841 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 3,092,542 (V] 730,300 | cooovvirinns (V] P (V) 730,300 0 3,822,841 3,822,841 0 0 0 0
3999999, SUDLOtAl = UNGHIIALEA. .........cvveieeiieiiei bbbttt ss s enssnsenssnssnsssssisnies | e 160,381 0 0 0 0 0 0 0 0 0 0
4099999. Subtotal - Affiliated 3,092,542 (VI 730,300 | v () I 0 [ e 730,300 | v 0 . 0 0 0 0
4199999. Totals 3,252,923 0| e 730,300 | v () I 0| . 730,300 0 3,983,222 | ....... 3,983,222 0 0 0 0
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Statement as of June 30, 2011 of the 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

373384 TK 2|GA ST SERD QSCB 3.78 07-01-21 | ........... | ....06/21/2011 | CITIGROUP, 5,800,000 5,800,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession 5,800,000 5,800,000 0 [ P S
Bonds - U.S. Political Subdivisions of States, Territories and P

084154 TW 3| BERKELEY CA UNISD 5.10 08-01-21 NC......ooivirrririrricinsnsiisssiissessesssssssssssssssssssssssssssssssssssssssssssss | sosseseesos ....05/11/2011 | WM BLAIR CO 1,021,928 1,010,000 1FE

084154 TX 1|BERKELEY CA UNISD 5.20 08-01-22 NC.......comvrrvuuumrreismmerressmesessssersesssnessssssessssssssesssssssesssssessssssesesses | soseessssns ....05/11/2011 | WM BLAIR CO. 523,698 515,000 1FE

084154 TY 9|BERKELEY CA UNISH 5.20 08-01-23 NC......coomivuumriimeriireiesiseeeisessisesssessssessssesssssessssesssssssssesssssssssessss | sovesseeses ....05/11/2011 | WM BLAIR CO. 2,542,453 2,520,000 1FE

129775 EL 2| CALHOUN GA TXB SCH CONS 4.721 090123.........ccommrreeummrreemanereesmmenmessssensssssmsssssssessssssssessssnnssssssnsesss. | eosneenes ....05/05/2011 | CITIGROUP, 1,315,000 1,315,000 1FE

129775 EM 0| CALHOUN GA TXB SCH CONS 4.821 090124..........ccovcrrevumerreimenreeseessessseesessssessssssnsssssssesssssssssssssssenns. | seonesees ....05/05/2011 | CITIGROUP, 1,000,000 1,000,000 1FE

142665 DH 8| CARLSBAD SD TXB CA 4.584 08-01-21.........covvrrmiiieiiiinnississsiisssssssssssssssssssssssssssssssssssssssssssssssses | soosneenes ....06/08/2011 | RBC CAPITAL 4,000,000 4,000,000 1FE

142665 DJ 4| CARLSBAD SD TXB CA 5.234 08-01-26.........cooucommrrrirrmerrissmniesissesssssssssssssssssssssssssssssssssessssssssssssssesses | seonmeeeees ....06/08/2011 | RBC CAPITAL 4,000,000 4,000,000 1FE

259579 KL 3|EASTMONT SCH DOUGLAS WA 4.7 12-01-25, ...05/20/2011 | MORGAN KEEGAN & COMPANY. 5,052,350 5,000,000 1FE

399262 HD 9| GROSSMONT CA SCH 5.479 08-01-25 C21 .05/13/2011 | STONE AND YOUNGBERG 6,000,000 6,000,000 1FE

801495 C7 5|SANTA CLARA CA UNI SCH 4.15 07-01-20. ...06/21/2011 | BANK OF MONTREAL 1,970,000 2,000,000 1FE

801495 C9 1| SANTA CLARA USD B CA 4.60 07-01-22........ccevmrrvieierirssiiissisesssssssssssssssssssssssssssssssssssessssssssssssssssssssnssssns | sosssssssns ...06/10/2011 | BANK OF MONTREAL 2,850,000 2,850,000 1FE

801495 D2 5| SANTA CLARA USD B CA 4.80 07-01-23......coiiiireriemmesssssissssssessssssssssssesssssssessssssssesssssssssssssssessssssnesssssns | sosseresoos ....06/10/2011 | BANK OF MONTREAL 3,050,000 3,050,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 33,325,429 33,260,000 0 [ P S—
Bonds - U.S. Special Revenue and Special A t

04778C AF 2| ATLANTA GA INDPT SCH 5.557 03-01-26..........ccmerreuummerriimmesreissessssssesesssssssssssssessesssssssssssesssssssssssssnnes | aossesies ....06/09/2011 | CITIGROUP, 2,000,000 2,000,000 1FE

04778C AG 0 [ATLANTA GA INDPT SCH 5.457 03-01-25........cooorvveerieeneeeesesesssssesssssssssssssessssssssssesssssssssssssssssssssessssssssssons | ovsssssns ....06/09/2011 | CITIGROUP, 3,500,000 3,500,000 1FE

04778C AH 8|ATLANTA GA INDPT SCH 5.657 03-01-27 ....06/09/2011 | CITIGROUP, 1,000,000 1,000,000 1FE

130685 G3 8|CA ST PUB 6.282 03-01-25 AL0423 C20 .05/12/2011 | MORGAN KEEGAN & COMPANY 4,625,162 4,405,000 58,419 | 1FE

167725 AE 0| CHICAGO IL TRANSIT 6.30 12-01-21 A18, ....04/07/2011 | BB&T CAPITAL 2,037,750 1,950,000 44,704 | 1FE

249218  AJ 7 [DENVER CO SCHS 6.22 12-15-26 AL23..........omeerrverierriinessessessisssssssssssesssssssessssssesssssessesssssesssssssssessssss. | aossesnies ....04/05/2011 | GOLDMAN SACHS & CO 3,000,000 3,000,000 1FE

472904 P39 [JEFFERSON SD AKY 4.65 06-01-26 C21........evvemrerrrererirerierinssssessssesssessssssssessssssssssesssnessssesssnesssnns. | nssesens ....05/18/2011 | BANK OF AMER / ML 5,000,000 5,000,000 1FE

60636A BB 8| MO H/E SRAWASH U TX 3.827 11-15-21...c.cooouerreeemereiisereeissesssssssssssssssssssssssssssssssssssssssssssssssssssesses | soseesssnns ....06/17/2011 | J. P. MORGAN SECURITIES 1,880,000 1,880,000 1FE

60636A BC 6| MO H/E SRAWASH U TX 3.927 11-15-22....c.cooreeereeneiieseiesssesessesssssssssssssesssssssssssssssssssssssssssssssssssnnsss | sosssnssons ...06/17/2011 | J. P. MORGAN SECURITIES 2,375,000 2,375,000 1FE

64970M  XT 5 [NYC MULT FAM HSG DEV 8.42 11-01-27.......coorrrreeeeereriiereiesssssssissssssssssssssssssssssssssssssssessesssssssssssesses | soseeseenes ....05/11/2011 | CREW AND ASSOCIATES 4,090,000 4,000,000 10,700 |1FE

71884A UZ 0| PHOENIX AZ CIVIC B 4.107 07-01-20.........cvvuermuerresmmerressmsesssssnesssssessessssssessessesesssssssessssseesssssssesssssensesseses. | soseesesons ....05/18/2011 | RBC CAPITAL 1,540,000 1,540,000 1FE

71884A VP 1 |PHOENIX AZ CIVIC D 4.107 07-01-20. ...05/18/2011 | RBC CAPITAL 2,000,000 2,000,000 1FE

71884A VQ 9|PHOENIXAZCIVIC D 4.257 07-01-21 .05/18/2011 | RBC CAPITAL 1,255,000 1,255,000 1FE

85732P CC 2| PA ST SCH BLDG 5.426 09-15-26 NC. ....06/02/2011 | CITIGROUP, 1,000,000 1,000,000 1FE

85732P CD 0 |PA ST SCH B TXB 5.426 09-15-26 NC.........oovreerurreemmmerieissssessssessesssessssssssssssssssssssssssssssssesssssssesssssonse | soseeseesos ....06/02/2011 | CITIGROUP. 1,500,000 1,500,000 1FE

871683 CF 3| SYRACUSE NY SCH 5.428 05-01-27 NC.......coverreermmerrimmrressiessesseessssssessssssesssssensessssssessssssssessssssesssssense | soseesssnns ....06/29/2011 | MORGAN KEEGAN & COMPANY. 3,500,000 3,500,000 1FE

92817S WW 4| VA PUB SCH 4.50 08-15-27 NC.......oiiiuuiiumemiessensssessessensssessssesssssess s ssssssssnssssssssssnsssessssssnses | sonesseeees ...06/16/2011 | BARCLAYS AMERICA 7,000,000 7,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 47,302,912 46,905,000 113,823 | ........ DS S
Bonds - Industrial and Miscell

00038A AB  9|ABB TREASURY USA 4.00 06-15-21 NC.........crerremmrmrrmeimmrmesiserssisssssessssessssssssesssssssssssssssessssssssssssssnsessssses | soseessenes ....06/14/2011 | DEUTSCHE MORGAN GRENFELL 12,792,780 13,000,000 1FE

00206R  AX O [ AT&T INC 4.45 05-15-21 NC.....ooorrrvrerrmrrriesmeesrissssisssssessissssssssssesssssssssssssssessssssssessssssesssssssesssssseesssssnenns. | aossesnies ....04/26/2011 | BANK OF AMER / ML 2,997,750 3,000,000 1FE

00441Y AC 6| ACE 2006-OP2 A2B SEQ FLT 08-36........rvvurmmurresrmmerrismnsessssssessssssssssssssssssssssssssssssessesssssssssssssssssssssssssnes | sosessessos ...05/13/2011 | RBS SECURITIES/GREENWICH 6,371,951 7,271,842 1,499 |4Z*
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Statement as of June 30, 2011 of the 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)

008117 AN 3| AETNA INC 4.125 06-01-21 C21.....oooummrreerrmrreiesserssissessssssessssssssssssssesssssssessssssssssssessssssssssssssesssssssesss | sossessssos ....05/17/2011 | GOLDMAN SACHS & CO 6,902,070 7,000,000 1FE
031162 BG 4| AMGEN INC 4.10 06-15-21 NC......coouuirermrrimeriiriinerissssisesssessssessssssssessssssssesssssssssesssssssssessssssssssesssssssns | sossneesens ...06/27/2011 | MORGAN STANLEY & CO 4,987,100 5,000,000 1FE
038222 AF 2 |APPLIED MATERIAL 4.30 06-15-21 NC ....06/01/2011 | J. P. MORGAN SECURITIES 12,972,570 13,000,000 1FE
049164 AK 2|ATLAS AIR98-1A7.3801-02-18 NC .04/08/2011 | STIFEL NICOLAUS & CO 260,309 255,832 577 |3

05178T AA 9| AURORA MILITARY 5.82 07-15-34 AL27 ....06/28/2011 | BANK OF AMER / ML 1,000,000 1,000,000 1FE
05533C BN 7 [BCAP 2010-RR6 3A3 SEQ SSNR 5.5 35 RE...........comierriurmrrrisimerressmsssessaesssssssesssssssessssssesssssssesssssseesssssnn. | cossesnnes ...06/21/2011 | BANK OF AMER / ML 1,633,050 1,719,000 6,040 |1Z*
05533C BP 2 [BCAP 2010-RR6 3A4 SEQ SSNR 5.5 35 RE.........cocvuiiiriiriesiisesiiessiisessssssssesssesesssessssessssssssesssssessens. | nsessins ...06/21/2011 | BANK OF AMER / ML 1,564,290 1,719,000 6,040 |1Z*
05533G  CN 7| BCAP 2010-RR9 6A1 SEQ SSNR 6.0 RE.........oocurreeirresinreissesssssssssssssessessssesssssssesssssssesssssssessssssnnnes | neenes ....04/20/2011 | BARCLAYS AMERICA 8,907,706 9,401,273 39,172 |1Z*
05607M AA 5 |BAA FUNDING LTD 4.875 07-15-21 Reo ...06/22/2011 | RBS SECURITIES/GREENWICH 9,919,000 10,000,000 1FE
05955T AG  5|BALL 2009-UB2 A4B1 MEZ 5.325 02-44RE...........cocovvviiimnniiinnisiinnssissnssisssssssssssssssssssssssssssssssssssssssssas | onsones ....06/21/2011 | BANK OF AMER / ML 1,939,472 1,980,000 6,736 | 1FE
05955U AQ 0 |BALL 2010-UB3 A4B3 SEQ CSTR 02-51 RE........covvuemmrreieriemiismsssisssessismsssssssesssssssssssssessssssssssssssenses | aosessnes ...06/14/2011 | RBS SECURITIES/GREENWICH 3,057,188 3,000,000 7,864 |12
066836 AA 5|BAPTIST HEALTH 4.59 08-15-21 NC. ...05/09/2011 | BANK OF AMER / ML 3,000,000 3,000,000 1FE
066836 AA 5| BAPTIST HEALTH 4.59 08-15-21 NC. .05/10/2011 | BANK OF AMER / ML 2,011,320 2,000,000 1FE
06849R AD 4 |BARRICK NAFIN 4.40 5-30-21 ....05/24/2011 | MORGAN STANLEY & CO 4,996,800 5,000,000 1FE
09247X  AH 4| BLACKROCK INC 4.25 05-24-21 NC.....oourvvermmrrermmersesssssssssssssssssssesssssssssssssssssssssssssssssssesssssssssssssssessssssnse | nosesssssos ...05/19/2011 | BANK OF AMER / ML 9,942,800 10,000,000 1FE
1248MB AG 0| CBASS 2007-CB2 A2A SEQ AFC 022537 .......cccvvuueumerreesmessiasnesessssesssisssssssssssssssssesssssssssssssssssssssssesssses. | sossssnnes ....05/26/2011 | SOUTHWEST SECURITIES 3,767,440 3,856,624 1z
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ AFC 022537 .......cevuuuerierriimeniirseiiesiisesssessssssssssessisssssssssssssssssssssesssssesssssssns. | sonsessins ...05/27/2011 | SOUTHWEST SECURITIES 919,969 942,350 4,626 (12
12639C AG 2| CSMC 2009-RR4 A4B SEQ 5.695 09-40 RE............covevremmmreimmmnressissssssssssessssessssssssssssssssssssssesssssssssssssnes. | enneenes ....06/16/2011 | RBS SECURITIES/GREENWICH 8,535,513 8,660,000 27,399 |1Z*
12639M ED 3| CSMC 2010-15R BA2 SEQ SSNR 3.5 RE........couerreimmerrisienresssessesssessessssesssssesesssssssessssssesssssssesssssesesseses | seonenies ....04/05/2011 | RAYMOND JAMES & ASSOC 1,019,030 1,126,000 766 [1Z*
12639M  EF 8| CSMC 2010-15R 6A3 SEQ SSNR 3.5 RE.........omvverriireieisiesssssssssssssssssssssssssssssesssssssssssssssssssssssssssssenssss. | sosssssnnes ....04/05/2011 | RAYMOND JAMES & ASSOC 974,855 1,127,000 767 | 1Z*
126408 GV 9|CSX CORP 4.2506-01-21 C21@100 ....05/20/2011 | UBS WARBURG 4,974,950 5,000,000 2FE
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 0240RE .04/06/2011 | RBS SECURITIES/GREENWICH 8,415,625 8,000,000 11,962 (1Z*
126458 BX 8|CSMC 2010-17R 4A3 MEZ 3.5 11-35 RE ....04/04/2011 | RAYMOND JAMES & ASSOC 1,016,816 1,191,000 811 [1Z*
12645D CY 1| CSMC 2010-19R 5A3 MEZ 3.25 0836 RE............corrvermmmrreemumereesmmesssssssessssssesssssesesssssssessssseeesssssssessssseneesssses | sesnmneeses ....04/01/2011 | RAYMOND JAMES & ASSOC 7,141,440 8,256,000 5217 [1Z*
12645D DN 4| CSMC 2010-19R 6A2 SEQ SSNR 3.25 RE.........covvvvurmrrermnnreesiessessssessssssssssessssssssssssessssssssssssssssssssssssssssss | sennneeses ....04/04/2011 | RAYMOND JAMES & ASSOC 2,712,600 3,014,000 1,905 | 1Z*
12645D DQ 7| CSMC 2010-19R 6A3 SEQ SSNR 3.25 RE.........covvvirrriurrreisiersessssessssssesssssssesssssssesssssssesssssssesssssensesssses. | sesnneenes ....04/04/2011 | RAYMOND JAMES & ASSOC 3,231,060 3,768,000 2,381 |12
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 08-47.........oovrvirriirrineriinesisessssssssessssssssesssssssssesssssssssesssssssssesssesssssesssssssns | soseseesses ...05/03/2011 | RBS SECURITIES/GREENWICH 7,702,040 9,224,000 966 | 1Z*
133131 AR 3| CAMDEN PROP TRST 4.625 06-15-21 NC.........cceevvurumrrrriirrieriinsssisnessissssssssssssssssssssssssessssssssssssssnsesses | eonnsenes ....05/31/2011 | DEUTSCHE MORGAN GRENFELL 2,982,120 3,000,000 2FE
133131 AS 1| CAMDEN PROP TRST 4.875 06-15-23 NC.........oseerrrummrrrisrnessismeesissssesssssssssssssssssssesssssssessssssssssssssesses | eoneesees ....05/31/2011 | DEUTSCHE MORGAN GRENFELL 4,943,900 5,000,000 2FE
13342B AE 5| CAMERON INTERNATIONAL 4.50 06-01-21 ....05/25/2011 | J. P. MORGAN SECURITIES 4,957,550 5,000,000 2FE
141781 AY 0| CARGILL INC 4.307 5-14-2021 NC .05/16/2011 | EXCHANGED 12,884,000 12,884,000 1FE
141781 AY 0| CARGILL INC 4.307 5-14-2021 NC ...05/25/2011 | EXCHANGED. 4,397,000 4,397,000 4,734 [1FE
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02-36........ccvuuuurreriumreisimrsesssssessssesssssssessssssessssssssssssssesssssssssssssssesssssans | eonneenes ....05/12/2011 | GOLDMAN SACHS & CO 7,865,497 9,533,936 2,287 |1Z*
149123 BV 2| CATERPILLAR INC 3.90 05-27-21 NC.....oooumrrrermmerniiriessissssssssssssssssesssssssessssssssssssssssssssssssssssssssssssssses | seoneesees ....05/24/2011 | BARCLAYS AMERICA 7,962,640 8,000,000 1FE
17309L AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08-36..........crvvermmrrressmnersssssessessssessssssessssssessssssssssssssssssssssssssssssssssssesses | seosnenses ...05/11/2011 | MORGAN STANLEY & CO 4,029,522 4,840,267 1,024 |1Z*
17309L AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08-36..........cvvvermmrmreermaeerissssessssnsessssssesssssssessssssesssssesssssssssssssssssssssssesses | sesssneeses ....05/12/2011 | MORGAN STANLEY & CO 1,380,404 1,658,143 367 |12+
17312H  AF 6| CRMSI 2007-2 AB NAS 8.265 08-37...........cvvumrrireriiirrineiiiessisessieessssesssesssesessses s ssssesssssessssesssssesssesssenens | nosssineess ...04112/12011 | J. P. MORGAN SECURITIES 3,557,427 3,734,832 9,100 [1Z*
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 0437 RE.........vveeurreemmerreissersesssessesissesssssssssssssssssssssssssssssssssssssssssssssssssnns | seneenes ....04/07/2011 | CITIGROUP, 11,501,428 11,501,428 21,437 |1Z*
222862 AJ  3[COVENTRY HEALTH 5.45 08-15-21 NC.....oooorerrviumrrriisererisnsssssssssssssessssssssssssssssssssssssssssssssssssssssssssenes | sessesnes ....06/02/2011 | J. P. MORGAN SECURITIES 2,994,000 3,000,000 2FE
232422 AD 7| CWL 2006-7 2A3 SEQ FLT 04-46..........ovvemrererimeriseesesessssesssessssssssesssssssssesssesssssesssssssssesssssssssnesssnsssns | sosssessens ...05/27/2011 | GOLDMAN SACHS & CO. 10,008,940 15,165,061 1,159 |1Z*
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23248A AJ 0| CWL 2007-SEAT 2A1 SEQ FLT 05-47.......coomrvveercrriisreresissessssssessssssssssssssesssssssssssssessssssssssssssssessssssssesss. | soseessssos ....06/29/2011 | J. P. MORGAN SECURITIES 3,020,281 4,871,421 515 | 5FE
235851 AM 4| DANAHER CORP 3.90 06-23-21 CO3-21.......cmvrvumerimrrimeriressisesssessissesssesssssesssssssssessssssssssesssesssssssssesssnnse | sosssesssns ....06/20/2011 | BANK OF AMER / ML 9,997,500 10,000,000 1FE
25470D AE 9 |DISCOVERY COMMUN 4.375 06-15-21 NC ....06/13/2011 | J. P. MORGAN SECURITIES 9,937,700 10,000,000 2FE
26884T AD 4|ERAC USA FINANCE 4.50 08-16-21 NC ! .05/09/2011 | BARCLAYS AMERICA 7,962,880 8,000,000 2FE
29247# AB 4| EN-TOUCH SYSTEMS REV L+500 12-31-12 ....04/29/2011 | PRIVATE PLACEMENT 110,345 110,345 4
292600 ZZ 9|ENDO PHARMACEUTICALS L+300 08-17-18.........ervreummcrrissmererismmsesssssesssssessssssesssssessssssssssssssssssssnnes | soseessssns ....06/07/2011 | MORGAN STANLEY & CO 3,000,000 3,000,000 3FE
29266R AA 6| ENERGIZER HOLDGS 4.70 05-19-21 NC......oovtvumrrireiiiierieisiesiisessiessisessssssissssssessssssssssssssssssssesssssssssonns | onessenes ...05/16/2011 | GOLDMAN SACHS & CO. 9,999,200 10,000,000 2FE
30277TM  AA 2| FUEL TRUST 4.207 04-15-16 NC......cvvvermmrrriireeriissserissesessissesssssssessssssssssssssssssessssssssessssssssssssssessssnes | soseeseenes ....04/12/2011 | BANK OF AMER / ML 5,000,000 5,000,000 2FE
30277M  AB 0| FUEL TRUST 3.984 08-15-18 NC........covveumurrrirmmcriissesssisssssssssssisssssssssssssssssssssssssssssssssssssssssssssssssssnns | sosessessos ....06/14/2011 | BANK OF AMER / ML 3,000,000 3,000,000 2FE
337738 AL 2| FISERV INC 4.75 06-15-21 NC........oooesivrirrriiiissnsissisessessssssssssssssssssssssssssssssssessssssssssssssssssssssssssssnssssss | sossesessos ....06/06/2011 | J. P. MORGAN SECURITIES 4,983,050 5,000,000 2FE
33938# AE 4| FLEXTECH PCKGNG TERM 13.00 07-15-11....ooouumrreiemmereeismeemssesssesssssessssssesssssssssssssessssssesssssssesssssnnes | sesnneenes ....05/06/2011 | PRIVATE PLACEMENT 150,000 150,000 6*
33938# AE 4|FLEXTECH PCKGNG TERM 13.00 07-15-11 ...06/01/2011 | PRIVATE PLACEMENT 150,000 150,000 6*
33938# AE 4 |FLEXTECH PCKGNG TERM 13.00 07-15-11 .06/13/2011 | PRIVATE PLACEMENT. 150,000 150,000 6"
33938# AE 4|FLEXTECH PCKGNG TERM 13.00 07-15-11 ....06/27/2011 | PRIVATE PLACEMENT 175,000 175,000 6*
361438 AB 0| GAMCO INVESTORS 5.875 08-01-21 NC.......cvverrerrrirererreierenersinesessessssssessesssssssssesssssssssessssssessesssnnse | sossseseens ....05/25/2011 | CITIGROUP, 8,000,000 8,000,000 2FE
361448 AL 7| GATX CORP 4.85 08-01-21 NC......ooormirrreurmrrriirmeresismeessssssessssssssssssssssssssssssesesssssssssssssssssssssssssssessssssnns | soseessssns ....05/24/2011 | CITIGROUP, 4,991,750 5,000,000 2FE
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 35RE..........comeriiriiriineriiessisesisessissesssesssesesssssssssessssssssessssssss. | roesseneees ...05/04/2011 | RBS SECURITIES/GREENWICH 12,560 13,505 10 (1Z*
36190K AS 8| GSMS 2009-RR1 GGB SUB CSTR 07-38RE...........crvvueireriirririisessisssssssssssssssssssssssssssssssssssssssssssnnes | soseessenes ....06/29/2011 | BARCLAYS AMERICA 7,164,553 6,780,000 33,058 |1Z*
36242D LY 7| GSR 2004-13F 4A2 10 INV 11-25-34.....ccrvvuuerreiiereeiiesseisneesessssessessseessssssessssssssssssssssessssssssssssssesssssonees | aosessnnes ....06/27/2011 | BARCLAYS AMERICA 1,163,677 7,507,597 3FE
36242D LY 7 [GSR 2004-13F 4A2 10 INV 11-25-34.......cooivimeriireinenieeeeisesessesssesssssssssses s sssssssssssssssssssssssssssssassssenes | sesessenns ...06/27/2011 | CAPITALIZED INTEREST 7,836 3FE
36246M AK 5| GTP ACQUISITION 4.347 06-15-16 NC ...06/29/2011 | MORGAN STANLEY & CO 13,000,000 13,000,000 1FE
364760 AK 4| GAP INC/THE 5.95 04-12-21 NC. .04/07/2011 | GOLDMAN SACHS & CO. 7,972,000 8,000,000 2FE
398500 ZZ 4|GRIFOLS TL B L+42506-01-17 NC ...01/01/2011 | DEUTSCHE BANK 1,930,014 2,000,000 3FE
428236 BM 4 [HEWLETT-PACKARD CO 4.30 06-01-21 NC.......oorrriemmerreismmerriessesmsssssssssssssessssssssssssssesssssssessssssessessnnes | sessesnies ....05/25/2011 | J. P. MORGAN SECURITIES 12,973,870 13,000,000 1FE
431116 AB 8 [ HIGHMARK INC 4.75 05-15-21 NC......cvvovrmurreermerressmsssesssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | sossssnnes ...05/03/2011 | BANK OF AMER / ML 3,983,840 4,000,000 2FE
449505 AA 4 [IFM US COLONIAL PIPE 8.45 05-1-21C21........evvvveermrrrvermeniisessssssssssssssssssssesssssssessssssssssssssssssssssssssnns | sossesnes ...04/14/2011 | RBS SECURITIES/GREENWICH 6,996,150 7,000,000 2FE
449786 AP 7 |ING BANK NV 5.00 06-09-21 NC R ...06/01/2011 | DEUTSCHE MORGAN GRENFELL 7,968,880 8,000,000 1FE
46616P AA 1 [HENDR2011-TA ASEQ 4.7 10-56........crvvvrrmerriiireeisssessssssssssessessssssssssssssesssssssssssessssssssssssssesssssssenes | soseessssos ....06/08/2011 | UBS WARBURG 6,998,173 7,000,000 1z
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07-36........ccurrrurrmrrreiseseressenessessssssessenessssssesssssessesssssnessssssesssssssesssssene | aosessnies ...05/11/2011 | RBS SECURITIES/GREENWICH 6,374,823 8,043,941 1,842 |12+
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR RE ...04/01/2011 | CAPITALIZED INTEREST 2,570 7,065 1Z*
46633M AM 1|JPMRR 2009-6 2A2 Z MEZ CSTR RE .04/26/2011 | CAPITALIZED INTEREST 2,572 6,919 1Z*
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR RE ...06/01/2011 | CAPITALIZED INTEREST 2,526 6,935 1Z*
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR RE.........oooirirreiinerieiiesressssssssssssssssssesssssssessssssssssssssssssssssssssssssssssssnes | sovsssnes ....06/26/2011 | CAPITALIZED INTEREST. 2,469 6,970 1z
47233C AA  1[JMAC 2009-R9 1A1 SEQ SSNR CSTR 46 RE.........covurrriirenriiesiessessissssssssssessisssssssssssessssssssssssssesnes | covsssees ....04/26/2011 | SOUTHWEST SECURITIES 85,861 90,380 395 |12+
47233H AD 4 [JMAC 2010-R2 1A3 SEQ SSNR 6.0 0536RE............oooereerreimeriiemiserisiessisesssessessesssssessssessssssesssssssssssssessees | ennessene ...06/27/2011 | GOLDMAN SACHS & CO. 2,466,770 2,710,736 13,102 |2Z*
515074 AA 0| LANDMARK LSG 6.20 10-01-22 C14AT8........cvveeuurrrermmerreeisereesssesssssssesssssssesssssssssssssessssssssssssssssessssnnes | soseesssnns ....04/27/2011 | CREW AND ASSOCIATES 461,321 461,898 2,227 |1
52602E AC 6| LENDER PROC SERV 8.125 07-01-16 C11.....cvouriiuriieriiserisnessisesisesssssesssesssesesssesssssesssssssssessssssssesssnnses | rosssenenns ...06/23/2011 | J. P. MORGAN SECURITIES 3,930,000 4,000,000 159,792 [3FE.....cooivrireris
57430U 30 1| MDIBS 2006-1A A ABS 5.55 12-B5=.........oooumrreermmrresiseresssesssssssesssssssssssssssesssssssssssssssssssssssssssssnsessssnse | soseesnes ....05/12/2011 | JEFFERIES & COMPANY. 4,725,000 5,000,000 1z
57430U 30 1| MDIBS 2006-1A A ABS 5.55 12-B5=.........cvuummurreermerressneesssssessssseessssssesssssssessssssssssssssessssssnessssssesessssnnss | aosessnes ....06/17/2011 | JEFFERIES & COMPANY. 2,797,500 3,000,000 463 [1Z*
57643L LZ 7| MABS 2005-FRE1 A5 SEQ FLT 10-35........cmvumrrireriiesississsssssssssssssssssssssssssssssssssssssssssssssessssssssssssssnssssnssssns. | sosssessons ...04/127/2011 | BARCLAYS AMERICA 8,612,500 10,000,000 1,094 |1Z*
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61751Q AB 1| MSHEL 2007-1 A2 SEQ FLT 12-36.......crvvuuummrreeummcrerismrmsisseesssssssssssssesssssssssssssssssssssssssssssesssssssesssssnssenss | sesnseeses ....05/16/2011 | RBS SECURITIES/GREENWICH 5,301,406 9,250,000 1,928 |1Z*
61755F  AA 3| MSST 2007-1 AT SEQ FLT 08-37......ourvuurierreireniirceisessisssssessssessssessssessssesssssssssessssessssessssesssssssssssssssssesses. | nossssneses ...05/12/2011 | RBS SECURITIES/GREENWICH 7,406,930 8,765,598 1,567 | 2Z*
61760D AC 7|MSRR 2011-KEYA 1X |0 CSTR 12-40 RE ....03/30/2011 | CAPITALIZED INTEREST. 6,175 2FE
637417 AD 8 |NATL RETAIL PPTY 5.50 07-15-21 C21 .06/28/2011 | BANK OF AMER / ML 11,829,240 12,000,000 2FE
65106F AB 8| NCMT 2007-1 2A1 SEQ FLT 04-37 ....04/14/2011 | CANTOR FITZGERALD & CO 4,217,041 5,567,051 1,467 |1Z*
65339K AA 8| NEXTERA ENERGY 4.50 08-01-21.......ccvvueummrreeemmrreissmerssisssssssssesssssssssssssssssssssssssssssssssssesssssssnsssssssesssses | soseessesns ....06/07/2011 | RBS SECURITIES/GREENWICH 4,996,100 5,000,000 2FE
65557F AA 4| NORDEA BANK AB 4.875 05-13-21 NC R ....05/09/2011 | GOLDMAN SACHS & CO. 9,950,800 10,000,000 1FE
67740Q AG 1| OHIO NAT FINAN 6.625 05-01-31 NC........ceevrrrerrrreiirrreriseeesssssesssssssssssssssssssssssssssesssssssssssssssesssssssssses | esnneenes ....04/19/2011 | BARCLAYS AMERICA 996,910 1,000,000 2FE
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12-35.....ccrvuviummiriiiriierismessssssessissesssssssessssssssssssssssss st sssssssesssssensssnes | wesnmneeses ....05/11/2011 | GOLDMAN SACHS & CO 4,377,198 5,075,012 1,251 |1Z*
694308 GV 3| PACIFIC GAS & ELEC 4.25 05-15-21 NC........ocvmvirvivirricrsesiesisssisissssssssssssssssssssssssssssssssssssssssssssssssss | sossesssses ....05/10/2011 | J. P. MORGAN SECURITIES 9,991,900 10,000,000 2FE
709631 AD 7| PENTAIR INC 5.00 05-15-21 C21.......orrvvrumrreemmmersssemsessessasesssssssessssssseessssssesssssssessessssesssssssessssssesssssenessssses | soseessssos ....05/02/2011 | J. P. MORGAN SECURITIES 7,984,320 8,000,000 2FE
74928D AV 7 [RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE ...04/126/2011 | CAPITALIZED INTEREST 14,052 29,275 1Z*
74928D AV 7|RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE .06/01/2011 | CAPITALIZED INTEREST 14,045 29,260 1z
74928D AV 7 |RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE ....06/26/2011 | CAPITALIZED INTEREST. 13,997 29,313 1Z*
74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTRRE.......coiriirirresmiesssssessessssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssnes | sessneeses ...04/126/2011 | CAPITALIZED INTEREST 29,792 45,098 1Z*
74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTR RE.........iiiviuierreimmerrissmersesssessssssesssssssessssssesssssesesssssssesssssssesssssseenes | sessmneeses ...06/01/2011 | CAPITALIZED INTEREST. 30,027 45,324 1z
74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTR RE........oiriirirrimmiersesiessissesesssssssessssssssssssssssesssssessssssssesssssssssssssssesses | sensnesses ...06/26/2011 | CAPITALIZED INTEREST 30,122 45,550 1Z*
74928H AB 2 |RBSCF 2010-RR3 CSCB SEQ SSUP 5ABTRE..........coovvvrreeienrisinssssisnessessssessssssessssssssssssssssssssssessses. | sossennnes ....06/16/2011 | RBS SECURITIES/GREENWICH 8,020,625 8,000,000 24,298 |1Z*
74928H AU 0 |RBSCF 2010-RR3 MSCB SEQ SSUP CSTR RE........coouiriiiiinriimisissssssisssssssssssssssssssssssssessssssssssssnses | aoseesies ...06/03/2011 | RBS SECURITIES/GREENWICH 5,133,594 5,000,000 5715 [1Z*
74928H BM 7 |RBSCF 2010-RR3 WBTB SEQ CSTR 02-5TRE........vvvvrrrrerimereerinessesssssssssssssessssssssssssssssssessssssssssssssnes | avsessnes ...03/03/2011 | RBS SECURITIES/GREENWICHS 307 |1Z*
749287 AB 6|RBSSP 2009-11 1A2 MEZ 5.528 6-34 RE ....05/04/2011 | RBS SECURITIES/GREENWICH 3,080,836 3,192,576 3,922 (1Z*
74930A AG 2|RBSCF 2010-RR4 CMLB SEQ SSUP CSTR RE .06/02/2011 | RBS SECURITIES/GREENWICH 5,720,423 5,470,000 5481 (1Z*
74930N AQ 2|RBSSP 2011-3 3A7 MEZ 9.8224 07-37 RE ....06/16/2011 | RBS SECURITIES/GREENWICH 4,136,741 5,269,734 28,756 | 1Z*
75406W  AC 5 |RASC 2006-KS6 A3 SEQ FLT 8-36.........ccurrverrmrreimmenereessmeesessssessssssseesessssesssssssesssssssessssssssssssssesssssssesssses | soseseessns ...05/10/2011 | RBS SECURITIES/GREENWICH 11,892,750 15,150,000 3,357 |3Z*
759351 AJ 8| REINSURANCE GRP 5.00 08-01-21 NC......ooorurrrermmrrreessneeismmnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sossesesses ...05/24/2011 | J. P. MORGAN SECURITIES 6,961,290 7,000,000 2FE
760759 AM 2| REPUBLIC SERVICE 4.75 05-15-23 NC.......coooorrrriireirisersisssessisssssssssssssissesssssssssssssssssssssesssssssssssses. | sossesssses ....05/02/2011 | BANK OF AMER / ML 7,978,880 8,000,000 2FE
761520 ZZ 1| REVLON CONSUMER PROD TL L+250 111917 .....cuiiiiiiieriinreieriineseisessiessissesssssssssessssssssssesssssssesessssses | soseseeees ...05/19/2011 | CITIBANK, N.A 995,000 1,000,000 3FE
767201 AN 6| RIO TINTO FINANCE 4.125 05-20-21 Re ....05/17/2011 | J. P. MORGAN SECURITIES 19,987,000 20,000,000 1FE
78446D AB 5[ SLMA 2011-A A2 ABS 4.37 4-28........cooiiiriireereiisessiisssessssisessessesesssssessssssssssss st sssssessssssessssssessssssnn | cosssinies ....04/14/2011 | BANK OF AMER / ML 3,999,969 4,000,000 1z
78446D AB 5|SLMA 2011-A A2 ABS 4.37 4-28 ...06/16/2011 | RBS SECURITIES/GREENWICH 16,429,172 15,900,000 11,581 (1Z*
83149U AB 7 [SLMA 2011-B A2 ABS 3.74 02-29 .06/15/2011 | BANK OF AMER / ML 4,997,940 5,000,000 1z
83368R AA 0 [SOCIETE GENERALE 5.20 04-15-21 NC ...04/11/2011 | BANK OF AMER / ML 7,988,960 8,000,000 1FE
83546D AA 6| SONIC 2011-TA A2 ABS 5438 05-41........ovvoeuerreeerreeiiiesiesssssssssssesssssssessssssessssessssssssssssssssssssssssssesssssennes | sossesnes ....05/12/2011 | BARCLAYS AMERICA 8,000,000 8,000,000 3z*
84345P AA 0 SOUTHERN NAT GAS 4.40 08-15-21 C321......ooouumrrevumereessessesseeesessssesssssssessssssesssssssessssssessssssnsessssssneess | sosessssons ....06/02/2011 | RBS SECURITIES/GREENWICH 4,995,550 5,000,000 2FE
84756N AB 5[ SPECTRA ENERGY 4.60 06-15-21.......ocurvumirrerreeririsnniiseessesessessssessssessssessssessssessssssssssessssssssssessssssssssesssses | nsesssnns ...06/06/2011 | WELLS FARGO BROKERAGE 3,998,680 4,000,000 2FE
848239 AA 7| SPENCER SP HLDG 11.00 05-01-17 C14.......cooourrreemrerreismeereessnsessisssssssssssessssssssssssessssssssssssssessssssnsesss. | soseesssnns ....04/11/2011 | WELLS FARGO BROKERAGE 2,000,000 2,000,000 AFE
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1-25-31......curvuumriemriiieriieieiesiiessisesisssssss s sssssssssssssssssssssssssssssssns | sosesesses ....05/26/2011 | CANTOR FITZGERALD & CO 97,374 107,893 302 [1Z*
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03-35.........crveeemmrreemmmreesisseessssssssssssesssssssssssssssssssssessssssssssssssessssssssesss | soseessenns ....06/27/2011 | AMHERST SECURITIES GROUP. 777,630 784,000 3,025 [1Z*
86359Y AG 6| SASC 2006-BCT A5 SEQ FLT 03-36........cccrveeummerresmmmrresssseressssnesssssssesssssssesssssssssssssssssssssessssssssssssssssssses | soseesssons ....05/18/2011 | GOLDMAN SACHS & CO 8,877,553 12,503,596 3,624 (1Z*
870537 AA 5| SWEETWATER INVES 5.875 05-15-14 A13.......coiimimrreireriinreisenisseeisessssssssessssssssessssssssssessssssssssesssssssssnens | sosssssens ...06/14/2011 | SEAPORT GROUP LLC 1,123,682 1,088,312 5683 |2
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872162 AH 5| TAL 2011-2A A ABS 4.31 5-26......oucvvvvumriiiimereesiessssssesssssseessssssssssssssesssssses st st ssssssesssssssessssssnsenss | nossessssos ....05/10/2011 | WELLS FARGO BROKERAGE 9,000,000 9,000,000 27
87233Q AA 6| TC PIPELINES 4.65 08-15-21 NC......ovvvvrmmerriermessissssssssssssssssessesssssssssssessessssssssssssssssssssssssssssssssssssssssssss. | seosenses ...06/14/2011 | J. P. MORGAN SECURITIES 2,995,020 3,000,000 2FE
883145 AJ 3| TMCL 2011-1A A ABS 4.7 06-26 ....06/17/2011 | WELLS FARGO BROKERAGE 12,000,000 12,000,000 1z
89690E AA 5|TRMF 2011-1A A1A ABS 4.37 07-41 .06/29/2011 [ CS FIRST BOSTON CORP. 11,000,000 11,000,000 4z
89690E AC 1|TRMF 2011-1A A2 ABS 6.024 07-41 ....06/30/2011 | CS FIRST BOSTON CORP 1,000,000 1,000,000 47
899896 AA 2| TUPPERWARE CORP 4.75 08-01-21.......coerrvermmrresmmrsesssmessesseeessssssesssssssessssssssessssssssssssssessssssessssssnesssses. | noseessssos ....05/25/2011 | J. P. MORGAN SECURITIES 7,919,120 8,000,000 2FE
90210E  ZZ 2| TEXAS COMP NON-EXT TL L+350 10-10-14.......coourrreriiiriieeiieniieeiisssiessssssisessssssesssssssssesssssssssnssses | sovesesees ...04/07/2011 | EXCHANGED. 1,778,752 1,944,584 4FE
903436 AA 1| US AIR 2011-1 A 7.125 10-22-23.......ccvveveurreeimerreissseessssesssssssesessssssssssssessssssssessssssssssssssessssssssssssessssssns. | noseesssses ....06/21/2011 | GOLDMAN SACHS & CO 4,000,000 4,000,000 3FE
91159H HA 1 US BANCORP 4.125 05-24-21 C21......ooouirreimuereeiseessissessessseessssssesssssssessssssessssssssssssssssesssssssssssssssssssnas | aosessnnes ...05/19/2011 | MORGAN STANLEY & CO 6,973,330 7,000,000 1FE
92276M AW 5| VENTAS REALTY LP 4.75 06-01-21 NC......oooesrrviierriisrisiisssiisssssisssssssssssssssssssssssssssssssssssssssssnnes | sosssseeses ....05/10/2011 | BARCLAYS AMERICA 7,930,560 8,000,000 2FE
9497EU  AD 9| WFHET 2006-1 A4 SEQ FLT 05-36.........ccrsurrreermrrrrismmersissnssssssesssssssssssssssssssssssssssssssssessssssesssssssesssssns | sosessessns ....05/10/2011 | MORGAN STANLEY & CO 2,527,500 3,000,000 664 [1Z*
96928* DZ 7|BANK OF AMERICA 2011-D 5.60 10-15-29. ....04/28/2011 | PRIVATE PLACEMENT 12,110,286 12,000,000 1FE
980236 AL 7 |WOODSIDE FINANCE 4.60 05-10-21 C21 ....05/03/2011 | CITIGROUP, 3,996,840 4,000,000 2FE
980888 AF 8| WOOLWORTHS LTD 4.55 04-12-21 NC. Reo ....04/05/2011 | CITIGROUP, 9,973,800 10,000,000 1FE
98883* ZZ 2| NAYLOR PUBLISHING L+1025 12-31-12......ccuuiverreruererersinssesessssessssssssessssssssesssssssssessssssssesssssesssesssns | nossssneees ....06/30/2011 | CAPITALIZED INTEREST. 25,789 25,919 4z
98883*  ZZ 2| NAYLOR PUBLISHING L1025 12-31-12....c.uuiivecuiiressssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssesssssense | oosessessos ....04/20/2011 | EXCHANGED. 4,524,594 4,547,331 4
3899999. Total - Bonds - Industrial & Miscellaneous 697,534,388 739,334,726 | ..o 480,264 |.......... P S—
8399997. Total - Bonds - Part 3 783,962,729 825,299,726 594,087 |......... XXXevieeennes
8399999. Total - Bonds. 783,962,729 825,299,726 594,087 |......... P S
Common Stocks - Industrial and Miscell
293792 10 7|ENTERPRISE PRODUCTS PART ....06/23/2011 | RAYMOND JAMES & ASSOC 20,000.000 817,540 XXX L
534187 10 9|LINCOLN NATIONAL CORPORATION .06/22/2011 | FRIEDMAN BILLINGS RAMSEY. 15,000.000 415,668 XXX L
534187 10 9| LINCOLN NATIONAL CORPORATION ....06/23/2011 | FRIEDMAN BILLINGS RAMSEY 45,000.000 1,204,430 XXX L
534187 10 9| LINCOLN NATIONAL CORPORATION........commerruummmrreimmsereessmsssesssesssssssesssssssessssssesssssseessssssessssssnsssssssneens | soseessssos ....06/24/2011 | FRIEDMAN BILLINGS RAMSEY 10,000.000 267,597 XXX L
726503 10 5| PLAINS ALL AMER PIPELINE.........ooorveururreciserssismsnssssssssssssssessssssssssssssssssssssssssssesssssssssssssssssssssssnsssssnns. | nosssssssos ...06/23/2011 | RAYMOND JAMES & ASSOC 10,000.000 617,713 XXX L
744320 10 2| PRUDENTIAL FINANCIAL, INC......oooirvvirmrriiimmcmssissesssissesssisnssssssssssssssessssssesessssssssssssssssssssesssssssssssssnns | soseessssos ....06/22/2011 | FRIEDMAN BILLINGS RAMSEY 5,000.000 306,563 XXX L
744320 10 2| PRUDENTIAL FINANCIAL, INC.....ooovrrivirmnriismessissssesssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | noseesessos ....06/23/2011 | FRIEDMAN BILLINGS RAMSEY 15,000.000 893,688 XXX L
744320 10 2| PRUDENTIAL FINANCIAL, INC.......coiivieirriiicisiiisssssissssissssssssssssssssssssssssssssssssssssssesssssssssssssessssses | sossesssnes ....06/24/2011 | FRIEDMAN BILLINGS RAMSEY 5,000.000 297,399 XXX L
313360 ZZ 5|FEDERAL HOME LOAN BANK CINCINNATI-R.......ccvviuumrriiimmcrenismeessisseessssssesssssssssssssesssssssssssssssssssssnses | soseessssos ...04/12/2011 | PRIVATE PLACEMENT 22,627.000 2,262,700 XXX L
46625H 10 0[JPMORGAN CHASE & CO. ...06/23/2011 | ISI GROUP INC 25,000.000 999,398 XXX L
46625H 10 0|JPMORGAN CHASE & CO. .06/27/2011 | SANDLER O'NEIL & PARTNER 20,000.000 799,698 XXX L
59156R 10 8|METLIFE INC ....06/22/2011 | FRIEDMAN BILLINGS RAMSEY 10,000.000 419,905 XXX L
BI1GBR 10 8 METLIFE INC.....oovvveeereeieereeiiesecissesessiss s ssssssssssis s ssssssssssssssssssssssssssssssennes | sosessnnns ....06/23/2011 | FRIEDMAN BILLINGS RAMSEY 35,000.000 1,430,328 XXX L
87612E 10 6| TARGET CORP......coottiivitteriisiessisse s | rnensssios ....06/23/2011 | IS GROUP INC 10,000.000 469,406 XXX L
87612E 10 6| TARGET CORP........ooiiviririiiiireriieesise sttt st sttt sstnens | cnnissssns ....06/24/2011 | INTERSTATE GROUP 20,000.000 933,482 XXX L
98883A  ZZ 9| NAYLOR PUBLISHING WTS 04-20-21......occuirieummmmmiesssesmessssesssssssessssssssssssssssessssssssssssssssssssssssssssssssssssssssenne | ooseesseoos ....04/20/2011 | EXCHANGED. 2,923.000 XXX A
9099999. Total - Common Stocks - Industrial & Miscellaneous 12,135,515 XXX 0 | P S
9799997. Total - Common Stocks - Part 3 12,135,515 XXX 0 | P S
9799999. Total - Common Stocks 12,135,515 XXX 0 | P S
9899999. Total - Preferred and Common Stocks. 12,135,515 XXX 0 | P S—
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Statement as of June 30, 2011 of the 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)
9999999, Total - Bonds, Preferred and Common Stocks 796,098,244 XXX 594,087 |......... XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:..
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
690353 RX 7 |OVERSEAS PRIV INV 4.44 02-27-27 AL20.........cccco. | e 02/27/2011| SINKING FUND PAYMENT........ e | | e | e [ [ [ | |0 | e, 0212712027 1...........
83190A AB 9 |SBA 523402 PT #6 6.54 01-35........cceevvrrrernrnirens [ v 01/01/2011{ ADJUST PRIOR YEAR TRADE.. | ....covvvvrervrvires | worrrerenni28,032 | iiiieni23,409 | 026,032 | 026,024 [ s [ [ [0 | [ 26,024 | | 8 |8 | 01/20/2035|1...........
83190A AB  9|SBA 523402 PT #6 6.54 01-35, e 03/15/2011| PAYDOWN 01/20/2035| 1..
312931 A6  5|FGLMC A84529 PT 4.50 2-1-39.......cvuumervmrrnerirerirne | eeee 06/15/2011| PAYDOWNS 02/01/2039|1..
31340B  4J 5|FHLMC 141725 PT 12.00 5-01-17 B 06/15/2011| PAYDOWNS 05/01/2017{1..
31416K WP 9 |FNCL AA2453 PT 4.50 2-1-39.......cvumevrieererivrrnenes | eeee 06/27/2011| PAYDOWNS 02/01/2039|1...........
362960 FT 7| GNSF 692378 PT 4.50 2-15-39......cvuvvevvrvirerncirens | eeee 06/15/2011| PAYDOWNS 02/15/2039|1...........
36296T DP 5| GNSF 700410 PT 5.0 3-15-39.......cvvrereriviviireriinnns [ 06/15/2011| PAYDOWNS 03/15/2039|1...........
83162C FF  5|SBA SER 94-20D 7.70 4-1-14 AL 04-04 e 04/01/2011| PAYDOWN 04/01/2014|1..
83162C FH 1 |SBA SER 94-20F 7.60 6-1-14 AL 06-04 e 06/01/2011{ PAYDOWN 06/01/20141..
83162C FN  8|SBA SER 94-20J 8.30 10-1-14 AL 10-04.........cccoevvrr | veene 04/01/2011| PAYDOWN 10/01/2014{1...........
83162C FQ 1 |SBA SER 94-20K 8.65 11-1-14AL 11-04........coevvvres | e 05/02/2011{ PAYDOWN 11/01/2014/1...........
83162C FR 9 |SBA SER 94-20L 8.40 12-1-14 AL 12-04........cccccouve | weene 06/01/2011| PAYDOWN 12/01/2014{1...........
83190A AB 9| SBA 523402 PT #6 6.54 01-35.......cccivrrnmrnnrerscninne | coene 06/16/2011| PAYDOWNS 573,528 | ... 637,782 | 1o 837,591 | i | o0 ee(64,083) | oo | eiennn(64,063) | o | 573,528 | i [ [0 | 15,726 [01/20/2035[1...........
0599999. Total - Bonds - U.S. Government.. 889,017 | ...........962,009 | ............957,656 | ....ccocecere0 | e n(66,024) | o0 [ 1 n(66,024) | i [ 891632 | 0 | 8 8 | 26,400 | ...... XXX... [..XXX....
Bonds - U.S. Political Subdivisions of States, Territories and P:
68406P GE 5| ORANGE BCH AL TXB A 5.00 5-01-15 A13.....ccc...ce. | ..... | 05/01/2011| SINKING FUND PAYMENT........ 380,000 | ............ 380,000 | .cocceee. 382,151 | s KL TA P [ (121) (P40 [ [P 381,616 | oo | e (1,616) | ....... (1,616) | ........ 9,500 |05/01/2015[ 1FE......
2499999. Total - Bonds - U.S. Palitical Subdivisions of States, Territories & P0SSESSIONS..........cccvieniiiirirnes 380,000 | ............ 380,000 | ............ 382,151 | oo 381,737 | oo, [ (121) 0 (121) (VP 381,616 | oot 0] . (1,616) ] ....... (1,616) | ........ 9,500 |...... XXX... [ . XXX....
Bonds - U.S. Special Revenue and Special A t
649705 JJ O |EMPIRE INS NY IND DEV 8.80 918(EMPI)... . 03/11/2011{ SINKING FUND PAYMENT........ 649 649 0 634 | oo [ e 15 09/11/2018
312903 MA  2|FHR119H 7 PAC 7.5 1-15-21 ..o | e 06/15/2011| PAYDOWNS 823 823 0 823 01/15/2021
312909 3W  2|FHR 1250-J PAC17.00 5-15-22.... e 06/15/2011| PAYDOWNS 1,936 1,936 | i 1,986 | 1,967 | [ e (31) [CHD ] ST 1,936 [ .o | e 05/15/2022
312915 QG 9|FHR 1491 1 PAC 7.50 4-15-23........c0rvvurrvirircrrerns | e 06/15/2011| PAYDOWNS 18512 | e 18,612 | 119,626 | 1o 19,246 | e [ (734) (7)) [ IS 18,512 [ v | e 04/15/2023|1...........
313398  P7  8|FHR 2334 TD PAC 6.5 7-15-31...cccovvvrerierineerieninnns | e 06/15/2011| PAYDOWNS 75195 | e 75,195 | oo 78,666 | ...covvnen. 78,001 | o | e (2,806) (2,808) [ ..ooevnrenerne | i 75,195 [ coovvereeiivninne [ v 07/15/2031(1...........
313399 PS  0|FHR 2347 VP PAC 6.5 3-15-20........covvvcrnrnrirerncns | e 06/15/2011| PAYDOWNS 33,579 | v 33,579 | v 35,468 | ..ccovvene. 34,675 | oo | s (1,006) | cvoovvreererrneieees | erveriennd (1,096) [ cooverercererins | e 33,579 | v | e 03/15/2020(1...........
313390 2V 9|FHR 2418 MB SEQ 6.0 2-15-22.......ccccovvvrerircrinirs | e 06/15/2011| PAYDOWNS 84,243 ) ) 02/15/2022| 1..
313371 FS  6|FHR 1599-C TAC 6.10 10-15-23.....cccovvvrerermrrnnrirnns | e 06/15/2011| PAYDOWNS 58,583 10/15/20231..
3133TB 4G 2|FHR 1991 PG PAC 6.0 9-15-27.....ccvvvevervrirerierrcrrenns | e 06/15/2011| PAYDOWNS .32,556 09/15/2027{1...........
3133TC  HE  1|FHR 2018 PG PAC 6.35 1-15-28........ccnvvurrrevrrnerin | e 06/15/2011| PAYDOWNS 14,631 01/15/2028|1...........
3133TD  3A 2 |FHR 2037 HB SEQ 9.0 3-15-28......c.ccrvrvrrvvevrricrnns [ e 06/15/2011| PAYDOWNS .20,534 03/15/2028(1...........
3133TH S8 1|FHR 2118 PE PAC 6.50 1-15-29... e 06/15/2011| PAYDOWNS 57,345 01/15/2029| 1..
3133TS  F2  4|FHR 2303 CK SCH 6.0 4-15-31......vvevrvrncrirrirnerinens | ceene 06/15/2011| PAYDOWNS 68,735 04/15/2031|1..
3133TU  S7 4 |FHR 2357 QH PAC 6.50 9-15-31... N 06/15/2011| PAYDOWNS .58,067 09/15/2031|1..
31340Y KF  5|FHR 31-E PAC 7.55 5-15-20......cvvurerreierierirenins | eeee 06/15/2011| PAYDOWNS 1,115 05/15/2020(1...........
31358F M5  5|FNR 1991-12 H PAC 7.0 2-25-21.....ovvvrvvrervirinns | e 06/27/2011| PAYDOWNS 1,036 02/25/2021[1...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
31358N  H3  9|FNR G92-29 J SCH 8.00 7-25-22.........ovuvevvrreverirerine | ceene 06/27/2011| PAYDOWNS 13,829 07/25/2022|1...........
31358N M5  8|FNR 1992-119Z ZX 8.00 07-25-22.........vccorvrrerinrrns | ceene 06/27/2011| PAYDOWNS 9,261 07/25/2022(1...........
31358P EE 3 |FNR 1992-117 M PAC 7.0 7-25-22........ccovvrrevrvrnirns | e 06/27/2011| PAYDOWNS 15,137 07/25/2022(1...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10-25-22 e 06/27/2011| PAYDOWNS 2,580 10/25/2022(1..
31358R Y7 2|FNR G92-66 KB PAC 7.0 12-25-22.......cc0ovvermerrernns | ceene 06/27/2011| PAYDOWNS 22,242 12/25/2022|1..
31359D H5 5|FNR 1993-155 PJ PAC 7.0 9-25-23... N 06/27/2011| PAYDOWNS 44,873 09/25/2023(1..
31359H NW  O|FNR 1994-63 PK PAC 7.0 4-25-24.........occonvvervvrnnnns | ceene 06/27/2011| PAYDOWNS 17,561 04/25/2024|1...........
31359L  ZF  5|FNR 1995-19 ED SEQ 6.50 1-25-22.........cccovvvrervrines | e 06/27/2011| PAYDOWNS 5,432 01/25/2022(1...........
31359N  2W O |FNR 1997-19 PG PAC 7.0 4-18-27......cccovvvverirvrinnns | ceeee 06/20/2011| PAYDOWNS 17,327 04/18/2027|1...........
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2-25-29 e 06/27/2011| PAYDOWNS 227,570 | .ccooneee. 227,570 02/25/20291..
313602 GQ  1|FNR 1988-25 B SCH 9.25 10-25-18........cocovvvvvrrcvurs | e 06/27/2011| PAYDOWNS 2,916 2,916 10/25/2018|1..
313603 BQ 4 |FNR 1989-79 D PAC 9.0 11-25-19.....cccvvvvvcrmvcrns [ 06/27/2011| PAYDOWNS 3,058 .3,058 1112512019 1...........
313921 JK  5|FNR 2001-57 PD PAC 6.50 10-25-31......cccovvvrvvcernres [ e 06/27/2011| PAYDOWNS 0,437 | e 70,437 10/25/20311...........
31392A  F5 2|FNR 2001-73 PG PAC 6.0 9-25-31........cocovvvrvvrvnnnns | v 06/27/2011| PAYDOWNS.........ovvveririnriinns | cormrerneeisnineiienes | vvvieninns 110,541 | covvvvne 110,541 09/25/2031|1...........
31392B AN 6 |FNR 2001-70 PE PAC 6.0 7-25-31 [ 06/27/2011| PAYDOWNS 106,809 106,809 07/25/2031(1..
31392B SC  1|FNR2002-6 L SEQ 6.0 2-25-32........c0cvvrvrrvrrrvineirenns [ e 06/27/2011| PAYDOWNS 138,952 ..138,952 02/25/2032| 1..
31392E PC  8|FNR2002-58 PG PAC 6.0 9-25-32 JOT 06/27/2011| PAYDOWNS 259,942 | ............ 259,942 09/25/2032(1..
31392F BQ  9|FNR 2002-70 QG PAC 5.50 6-25-31........covervvrnirrere | crrne 06/27/2011{ PAYDOWNS.......cocvririiniriienen | errerenineirerenineees | veeeniens 152,687 | oo 152,687 06/25/2031|1...........
31392H A7  8|FNR 2003-9 DA SEQ 4.50 12-25-16........cocrverirvvrnes | ceeee 06/27/2011| PAYDOWNS 86,358 | ...cccvvne. 86,358 12/25/2016(1...........
31392K 5C 6 |FHR 2455 GK PAC 6.50 5-15-32........ccovvemerenirnerin | e 06/15/2011| PAYDOWNS 212,166 | ..ccooneee. 212,166 05/15/2032(1...........
31392M  5R 9| FHR 2448 TX PAC 6.0 5-15-32 B 06/15/2011| PAYDOWNS 128,087 | .ovvevienee 128,087 (4,816) 4,816) 05/15/2032| 1..
31393M  FK  2[FHR 2591 WB PAC 4.0 2-15-30......cc0vevvrmrerrcreieienns | ceene 06/15/2011| PAYDOWNS 124,716 124,716 (1,572)] .. 1,572) .. 02/15/2030| 1..
31393Q AW 2|FHR 2621 PG PAC 5.50 12-15-31 e 06/15/2011| PAYDOWNS 354,696 | ............ 354,696 (4,001) 4,001) 12/15/2031|1..
31393Q PE  6|FHR 2614 UD PAC 5.50 6-15-31........ccorvvuririirinenns [ o 06/15/2011| PAYDOWNS 388,606 | ............ 388,606 (B,737) | oo [ s (3,737) 06/15/2031|1...........
383739 N8 8| GNR 2001-17 PG PAC 6.50 4-20-31........cvvrvvrrmerns | eene 06/20/2011| PAYDOWNS 18,850 | oo 18,850 | .ooovereer 19,666 | covvennee. 19,498 [ ...oovvvvirienes | cevrrrin (648) ((Z22:) ) U IS 18,850 [ ..oeeureucriinne | rereeerineniens | eerrerireenns (V] IO 515 |04/20/2031|1...........
38373Q MR 9|GNR 2003-39 GE PAC 5.50 8-16-32........ccevcemvrernnes | o 06/16/2011| PAYDOWNS 253,516 | .cooonee. 253516 | ...........257,169 | ...ccooonce 255,489 | ..ovvoeieiiens | e [(RZ) ) R I [QICLE) ] R [ 253,516 [ ..ocveeeeerinns | e | e (VN I 5,942 |08/16/2032[1...........
38373W 5C 8| GNR 2002-33 PG PAC 6.50 5-20-32. | 06/20/2011| PAYDOWNS 76,619 05/20/2032
38373W GY  8|GNR 2002-19 PG PAC 6.45 3-20-32. N 06/20/2011| PAYDOWNS 45,709 03/20/2032
407271 GN 9 |[HAMILTON ECON B OH 5.97 060116 A14........ccccoee. | oo 06/01/2011{ SINKING FUND PAYMENT........ | coovvvverneirernnineres | vvereriens 140,000 06/01/2016
64966N AA  5|NYC HSG DEV REV 5.60 12-01-21 A17...covvvvvrrnrnns | ceene 06/01/2011| PARTIAL CALL......ovvvrvvrririeinns | covrmeerneeiseinseiienes | veviieinns 125,000 12/01/2021| 1FE......
649705 JJ O |EMPIRE INS NY IND DEV 8.80 918(EMPI)......cccvres [ vonee 04/11/2011{ SINKING FUND PAYMENT ....... | coovvvevermrrverininines | e 87,812 09/11/2018|4...........
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 918(EMPI)... e 05/11/2011| SINKING FUND PAYMENT. ...88,427 09/11/2018
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 918(EMPI)........ccocues | e 06/11/2011| SINKING FUND PAYMENT. ...89,076 09/11/2018
64970M  XT  5|NYC MULT FAM HSG DEV 6.42 11-01-27.... e 05/01/2011| PARTIAL CALL 855,000 | ............855,000 | .........874,238 | ...........873,953 | oo | evrrreeenin(216) | o | verrnieecren(216) v | i 873,737 | i [ e NE I 737) | e , 11/01/2027
677071 AA 0 |OHANA MIL HSG REV 5.471 100121 A0317......cvvvnr | e 04/01/2011| SINKING FUND PAYMENT......... | cooveverererneerneninenns | verereeenens 95,000 | ..cc.oeeernn.95,000 | .orrrerrn 94,530 | oo 94,615 | ..o [ e 7 T | e | 94,622 [ s | v 378 | v 378 | ... 2,599 |10/01/2021
835574 AN 4| SONOMACTY CA6.6256-1-13 AL 12-12.....covvvvvrrns | o 06/01/2011| SINKING FUND PAYMENT........ 285,000 | ............285,000 | ............266,079 | ............ 280,065 788 788 | oo | erreeeni280,853 | i | e 4147 | . 4,147 | ... 9,441 106/01/2013
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1 2 3 4 5 7 8 9 10 Change in Book/Adjusted Carrying Value 17 20 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Exchange Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Gain Stock or
i Adjusted Valuation Year's Temporary Change in Exchange (Loss) Dividends Market
CusIpP g | Disposal Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in on Received Indicator
Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. Disposal During Year (a)
3199999. Total - Bonds - U.S. Special Revenue & ASSESSMENL.........uuuiiiiiiiiiiiirissiserissiesssesesssasssssesssseneesesseens 5,203,331 | ......... 5,203,331 | ......... 5,330,779 | ......... 5,455,078 | ..ccovovrnnnn 0]... (239,664) 0 (239,664) ‘ 0 | ......... 5,215,414 ‘ ............... 0 | (12,083)‘ (12,083) | ..... 140,647 | ..... XXX.... |
Bonds - Industrial and Miscellaneous
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.0 37RE............ 03/28/2011{ PAYDOWN (314,487) | ..ovvnvd (314,487) | ..ocene. (305,839) | ..ooeneen (314,487) 0 [ e | eerreeeen(314487) | s [ | v | 4,717) 1Z%.....
125581 FT  0|CIT GROUP INC 7.00 05-01-13 C11 03/31/2011| PARTIAL CALL 1,672 0
12641Q BM 3| CSMC 2009-7R 8A3 SEQ STP 0536RE. 01/26/2011{ PAYDOWN 14,631 ....14,631 0
12641Q BM 3| CSMC 2009-7R 8A3 SEQ STP 0536RE.... 01/01/2011{ PAYDOWN 1,968 .1,968 0 1Z%......
12641Q BM 3| CSMC 2009-7R 8A3 SEQ STP 0536RE..................... . | 03/09/2011| PAYDOWN (16,598) (16,598) | ....ovvenee. (16,598) [ ...ovvene. (16,598) 0 [ e | eerernereneee(16,598) | oo e [ o0 [ s (567) 1Z5.......
12641Q BM  1|CSMC 2009-7R 8A4 SEQ STP 0536RE.................... 03/29/2011{ PAYDOWN (VI UURPPUUPORURPOPEN IUPPURPORPPORORPIORTOPORS IUPUPPURPOOPTOTOUR IVURTOVSTOTSURPOOPIN IPVPOPPORPOORPON | B OTROOPPOOOR 429 1Z%.....
12641Q BM 1 |CSMC 2009-7R 8A4 SEQ STP 0536RE............cc...... 02/28/2011| PAYDOWN 16,599 | e 16,599 | .o 16,599 | .o 16,599 0 [ vevveevvreeen | e 16,899 | s v [0 [ e 162 1Z.......
319963 B@ 2|FIRST DATA CORP B1 L+275 09-24-14.... 03/30/2011| CS FIRST BOSTON CORP........ (184,221) | .ocvenvd (184,221) | .oovveve. (176,852) | .......c... (179,737) | cevveerrerrneens | s (248) (248) | ovvovvvrenenn | eereeeerne(179,985) | oo | c00n(4,235) | ......(4,235) | ... 2,356 4FE.....
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14. 02/20/2011{ CARRYOVER LOSS.... 298 286 0 [ e | eerrneinneisenienieens | e o [0 | e, 2 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 At4................. 01/20/2011| CARRYOVER LOSS.... 155 149 (VN UUORORORORN PO RPOPPOOPURTOOPORN VUURPPOPSTOPPURTY UUPSPURTRTRRPORRY FOYRPRRTORPON | B DTSR 3FE......
466285 AM  5|JPALT 2006-A6 2A3 SEQ SSNR 5.85 1136............... 01/25/2011{ PAYDOWN (V1 VOO EPPURTORPPOPURPURTORRURES IVPURPOORPURPURPOOR UUPTOTSORPOORTOTPRN ISVUOPPORPOTPOON B UPTOTROOPPO 1 1Z%.....
466285 AM  5|JPALT 2006-A6 2A3 SEQ SSNR 5.85 1136............... 03/25/2011| PAYDOWN 0 1Z.......
47232D CA 8| JMAC 2009-R5 10A1 SEQ SSNR CSTR 47RE.. .103/30/2011| PAYDOWN 1,654 .1,654 0
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 47RE.. .103/02/2011| PAYDOWN 2,185 2,185 0
47232D CA 8| JMAC 2009-R5 10A1 SEQ SSNR CSTR 47RE.. .101/26/2011| PAYDOWN 805 805 0 1Z5.......
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 47RE.......... 01/01/2011{ PAYDOWN 822 822 0 1Z%.....
531359 AA  5|LIBERTY TIRE REC 11.00 10-01-16 C13.............c.... 01/27/2011| BANK OF AMER / ML................. . 0
65548Q AA  2|NORBORD DELAWARE VIR 02-15-17 NC I.............. 02/10/2011| RBC CAPITAL......oevvreirrrinrines | crrererneessssinerienes [ eoererneesssinsssesins | oesesneesessseesessns | sevsnessneens 30,990 | oo 21,420 | oo [ s (306) (306) | vevverrrenens | eervrrnen 2,114 |
70337Y 10 2|PATRONS'LEGACY 5.8594 05-10-18 AL15.. 03/10/2011{ SINKING FUND PAYMENT........ | coovvvevermrirercvnnnnes | v 61,451 | oo 61,451 | oo 59,454 | ..coovrine. 59,513 40 40 | e | 59,553 [
749248 AB 2 |RASC 2007-KS1 A2 SEQ FLT 1-37... 03/25/2011{ PAYDOWN 0
74928Y AL 3 |RBSSP 2010-14A1 SEQ AFC SSNR 0834RE.......... 02/16/2011{ PAYDOWN 0 1Z5.......
75605E  A*  1|REALOGY SYN LC L+300 10-10-13......cccovuvervrirrrinns 01/25/2011| GOLDMAN SACHS & CO........... (U SUOOROOPPOPPORN PO SPOPPOOPPORTOOROORN IVUUPPPOPSOPPTORY IVUPPPUTOPORPTORIY NOPPPORRPOURPOR | B ISOPRORPPOOOON 81 4FE......
75605E A@ 9 |REALOGY TL B L+300 10-10-13.......cvevrrerirererinenns 01/25/2011{ GOLDMAN SACHS & CO........... 0 4FE......
909279 R# O|UNITED AIRLINES TL L+200 02-01-14.........cocrvvnnee 01/27/2011{J. P. MORGAN SECURITIES 0 3FE......
909279 R#  0|UNITED AIRLINES TL L+200 02-01-14. 02/01/2011| PAYDOWN . 0 3FE......
000292 AA  0|AAA2007-2 A1 SEQ FLT 01-46 06/27/2011| PAYDOWNS 302,284 | ... 302,284 | ............ 216,889 | ..cocovnee 217,451 | o | e 84,833 | ..o | e 84,833 | .o 1Z%.....
00077B  4W 0 |AMAC 2002-9 A30 NAS 5.75 12-25-32........cccovuvrvrnnne 06/27/2011| PAYDOWNS 4,089 4,089 | .o 4125 | oo 4,090 (1) (1) 1Z.......
000780 NL 6 |AMAC 2003-12 2A SEQ 5.50 12-25-33.......ccovevrvrenne 06/27/2011| PAYDOWNS 10,277 | v 10,277 | 10,416 | 010,320 | o | e (43) (43) 1Z5.......
00086R AA  5|ACLC 1997-A A1 ABS FL7.12 9-17-12.....cvvevirriirecn 06/15/2011| PAYDOWNS 17,093 0 47x.......
00086R AC  1|ACLC 1997-B A1 ABS FL 6.728 4-15-14... 06/15/2011| PAYDOWNS 53,714 0 4zx......
002447 AA 8| AWAS AVIATION 7.00 10-15-16 C13A15.. 04/15/2011| SINKING FUND PAYMENT. .264,000 0 3FE......
002447 ZZ 6 |AWAS TL L+575 06-10-16 06/13/2011{ AMENDMENT FEE........ccocoviivns | corverrvrnnrerisnneres | cvvrrens 4,800,000 | ......... 4,800,000 223,856 223,856 3FE......
002447 ZZ 6 |AWAS TLL+575 06-10-16.........cvermerrrererrcererirenireenns 06/13/2011| AMENDMENT FEE........ .94,000 0 3FE......
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08-36..........ccvcrvrvrerenes 06/27/2011| PAYDOWNS 259,895 | ........... 259,895 32,162 32,162 47x.......
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004421 HR 7 |ACE 2004-HE3 M2 MEZ FLT 11-34........cccccovurvurenens [ couer | 08/27/2011] PAYDOWNS.......ooovirvicrinninnns [ evrrvnrivervenrnninns | eveneeeen 21,196 | 271,196 | 231,196 | iir00i231,630 | o | v 39,666 1Z.......
00505H AA  0|ACST 2006-1A G1 ABS FLT 06-20-31........cccocevurrnerer | cevne | 06/16/2011) PAYDOWNS......ovovvrrrenrrrnenns | vevvvernerrerirenenens | cvvrereereeni8,822 [ 48,822 | i 83,818 | 84,030 | oo | e 4792 | o | e 792 [ 1Z5.......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12-20-40.........cccuvrene 1Z5......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 0637............. | ..... | 06/27/2011] PAYDOWNS.........cccvvrrmmrirmrrrnnns [ ovrrrnrrnerrerrerins | veviverenern 32,886 | i 32,886 | voireireni23,760 | oo 5,563 | s | v 27,323 | oo | 21,323 [
00703P AB 0 |ARMT 2006-2A 2A12 SEQ SSUP CSTR 36RE.. 259,408 | ...........215,308 | ......ceei221,280 | oo | s 38,128
008099 AZ 6 |AERO TOY STORE 24 PR+2 01-01-10 9139 FINAL DISTRIBUTION 15,732,000 2Z.......
008099 ZP  1|AERO TOY STORE LLC 17 PR+2 01-25-10.............. FINAL DISTRIBUTION 5,064,701 5,064,701 | ......... 5,064,701 | ovooeveerirerne [ | verrereneennnins | eevverirnennennd0 | e | 5,084,701 | s [ [ evriieinnn0 [ 788,728 2Z.......
008099 ZR  7|AERO TOY STORE LLC 17A PR+2 01-25-10............ FINAL DISTRIBUTION.....ccccovvver | wrrrnerrmmrirmernernenes | e 1,414,166 | e 1,414,166 | ......... 1,414,166 | ......... TA14166 [ .o | s [ | vennninneneen0 [ | e 1414166 | e [ e | 0 [ 2Z.......
008099 ZU 0|AERO TOY STORE LLC 17B PR+2 01-25-10............ FINAL DISTRIBUTION.......cccvvvee | wrvrmrrrnmrimnrnerrens [ e 11131 | 111131 | e 1111131 | o LAY [ | e [ | 0 [ | el LT3 | e [0 i 2Z....
013817 AH  4|ALCOA INC 5.37501-15-13NC CASH TENDER OFFER.......cccc. | corneenmenneinerienes | e 1,632,100 | ... 1,520,000 | ........ 1,632,565 | ......... 1,550,019 86,429 | ......86,429 | ...... 62,637 2FE......
020012 AE  O|ALLSTATE FINL GLOB 6.50 06-14-11 NC.........ccc.e. | ovoer | 06/14/2011| REDEEMED..........ocovvvevrrvrrerinns | rnrverivivirerininnes | 20000005,000,000 | ..o 5,000,000 | ......... 5,248,300 | ......... 5,015,864 ,864) | oo | verennn(15,864) [ v | 0000005,000,000 | oo e | e [ 162,500 1FE......
020520 XX 5|ALON USA ENERGY TL L+225 06-22-13.................. 4,618 | ....... 3,833 | ... 3,983 T | e [ v 11T | | ey 100 [ s [ e 518 | v 518 [ 59 4FE......
020520 XY 3 |ALON USA ENERGY DD L+225 06-22-13.........cccc...c. 577 A79 | 498 14 [ e | 1 i | D12 | | s 65 | coovieernnB5 | i 7 4FE......
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 6-25-36............... | ..... | 06/27/2011| PAYDOWNS.......c.ooevvvvrririnrinns | corerernrinnrirneinens | cvrerenen 108,137 | 10000 120,867 | covvven.81,435 | 168,862 [ oo | e 37,275 | oo | e BT,275 [ s [ e 108,137 [ s v | e | 2,837 1Z.......
02378) AS  7|AMERICAN AIRLINE 6.817 05-23-11.......ccccconeevveenne | wene | 05/23/2011| REDEEMED........ocoovvvierierinncens | crverirneeiseinseinnnes | 204,000,000 | ........4,000,000 | .........3,820,000 | .........3,975,944 | ..o | e 24,056 | ..oocvoereneeinns | 24,056 [ i [ 004,000,000 | s | i 4FE......
02554C AA  7|AMER EAGLE NW HSG-A 4.97 121518 A15. SINKING FUND PAYMENT... 95 1FE......
02554C AE 9 |AMER EAGLE NW HSG-B 5.27 121518 A15, SINKING FUND PAYMENT. , 48 | oo [ 88 [ [ 84,005 | s | i 1FE......
02639M AH  9|AGFMT 2006-1 A2 SEQ 5.75 12-25-35.......c.coecevevene | weeee | 05/25/2011] PAYDOWNS.....ocvomeincreerinnins | vervenrirnerserireniinens | coreennenen 101,887 | i 101,887 | wovrvrnees 101,544 | ..ccovvenee 101,887 | covoveevrenernns [ | cerrnerneninenne | eennninerineennd0 | e | e 101,887 [ s [ 1Z5.......
02660L AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10-46............... | ... | 06/27/2011] PAYDOWNS.........oovvvmvinrirerinnns [ v | 32,195 | i, 32,195 | i 24,148 | ..o, 24,579 | oo | e 7616 | oo | v 7,616 | 1Z.......
02660T DH  3|AHM 2005-1 6A SEQ FLT 06-45........ccovvvrvverrererverenns | e [ 0612712011 PAYDOWNS.......cooorvrrrrirnernns | errereneensninnernenes | oveernenennn 135,393 | 1iiiiii135,393 | i 117,963 | oo [ | v 17,430 [ .o | e 17,430 | 1Z5.......
028865 AB  9|AMERICAN PETROL 10.25 05-01-15 C12 189 4FE......
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03-25-27. 4)
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10-25-27. 1Z5.......
037028 AA  1|AHR 2002-2A A CDO FLT 12-24-17.......covvvvvvcvvrcnnns | crene | 08/27/2011] PAYDOWNS.......ooovrcrirrirnrirenns [ e | cerverennnd56,236 | e 456,236 | ............ 423,158 | ............ 436,029 | ..oovveiris | e 20,207 1Z.......
04249@ AD  3|ARMY & AIR FORCE 4.95 10-15-24........cccovvrvrmrrrens SINKING FUND PAYMENT. .8,058 8,058 T
04249@ AD  3|ARMY & AIR FORCE 4.95 10-15-24..........cccovvurernnee. SINKING FUND PAYMENT. .8,092 8,092 T
04249@ AD  3|ARMY & AIR FORCE 4.95 10-15-24 SINKING FUND PAYMENT. 8,125 8,125
049164 AK  2|ATLAS AIR 98-1 A7.38 01-02-18 NC.... SINKING FUND PAYMENT. (3)
049164 AK 2 |ATLAS AIR 98-1 A 7.38 01-02-18 NC.......cecovvrrrrrnnee SINKING FUND PAYMENT. 10 I
049164 AK 2 |ATLAS AIR 98-1 A7.38 01-02-18 NC......c.ocvvvrrcrernces SINKING FUND PAYMENT......... | cceoverreverrerrmrernees | wvvrirneneee ITTT6 | e 1776 | 17,923 | 17,904 | s [ v 8 8 -
049164 AU O |ATLAS AIR 99-1 A-17.201-02-19 AL34........cccorivnnee. SINKING FUND PAYMENT. 0 K
049164 AU 0 |ATLAS AIR 99-1 A-17.201-02-19 AL34.... SINKING FUND PAYMENT. 0
049164 AU O |ATLAS AIR 99-1 A-17.201-02-19 AL34.... SINKING FUND PAYMENT. 1
051157 AD 7 |AUGUSTA FNDG VI 7.25 04-15-11 A0411.... 03) [ e [ v (1,103) | i | eereeeni233,535 [ s | e [0 | 8,466
051157 AG 0 |AUGUSTA VI 96A3 7.3754-15-13 AOT12........ccconee. SINKING FUND PAYMENT......... | scosveerernerireeirnees | rveener. 386,848 | oonevinn 386,848 | ............ 412,883 | ...ccooone KIS IV £ I IR I (814) | v | eerrverrneene(814) | o | 392,967 | oo [ e (6,118) | .......(6,118) | ...... 14,265
05115E  AB 6 |AUGUSTA IV A2 6.90 111515 AL122513........cccccevewr | vveer | 04/29/2011| DIVID GR....oovvscrerreenns | v | 2000000 3,436,098 | e 3,436,098 | ......... 3,440,477 | ......... 3,440,289 | ...covvrerviens | i (244) | oo | e (284) | i | 003,440,045 | i | (3,947) | ..c.on(3,947) | ... 108,008 1FE......
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05178R  AA 3| AURORA MILITARY 5.32 12-15-20 AL1116........c.oe. | coce. 06/15/2011| SINKING FUND PAYMENT........ | corvvervvivvrrvervens [ v 105,000 | ..ovvvenee 105,000 | .oovvenees 107,289 | ..ccovveneee 107,204 | .o [ e (78) (U4:) ] [T 107,126 | oo | s (2,126) | ....... (2,126) | ........ 2,793 | 12/15/2020| 1FE......
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 37RE.......... | ..... 06/28/2011| PAYDOWNS 523,233 | oo 523,233 | oo 480,268 | ...........488,885 | ....cccoovvrvirns | 134,348 | s | 34,348 | | 523,233 | e [ e | e 0 . 11,678 |04/26/2037(1Z".......
05531U AF  7|BCAP 2009-RR5 3A2 RR MEZ 5.5 0836RE............... | .... 06/28/2011| PAYDOWNS 204,097 | .o 204,097 | ... 153,072 | voeereeer 155,676 | oo | 8421 | s | 8421 | i | i 204,097 [ oo | e | e (V)N I 4,221 | 08/26/2036| 1Z*.......
05531U AN 0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 35RE.......... | ..... 06/29/2011| PAYDOWNS 567,753 | .covvvene. 567,753 | ..covvne. 554,978 BT, 753 | e [ e [ verirennnn0 [ 11,826 |06/26/2035[1Z*.......
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 36RE......... | ..... 06/28/2011| PAYDOWNS ..2,408,869 ,408,869 2,264,337 2 2,408,869 | ....ocvevrrens | e | 0| 59,321 |11/21/2036
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.0 37RE............ | ... 06/27/2011{ PAYDOWNS.......oovvmrvrinnrnninnns | crrverisnnsirersninnees | oveerinees 778,542 078,542 | s | e [ vvireiennn0 | s 19,959 |06/27/2037{1Z*.......
05532E  AS 4 |BCAP 2009-RR10 9A1 SEQ SSNR 6.0 37RE............ | ..... 06/29/2011| PAYDOWNS 606,528 06/26/2037| 1Z*.......
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR5.5RE........c.c... | oo 06/29/2011| PAYDOWNS .66,530 03/26/2036(1Z*.......
05532E CP 8 |BCAP 2009-RR10 18A1 SEQ SSNR 6.0 RE........ccccc. | oo 06/29/2011| PAYDOWNS........oovvvrerirrirriinns | coirmrernmnisnineiinenes | vevirnennd 486,827 03/26/2037| 1Z*.......
05532K AP 6 |BCAP 2009-RR13 18A1 SEQ SSNR 37RE..... e 06/29/2011| PAYDOWNS .25,697 07/26/2037| 1Z*.......
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNRRE.......cccee. | vouee 06/28/2011| PAYDOWNS 652,577 12/26/2036| 1Z*.......
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.0 RE........cccovuree | cevne 06/28/2011{ PAYDOWNS........ovvrerinrirerenes | coverneineirernnineees | eeeeeiens 147,508 10/26/2035( 1Z*.......
05535D BG ~ 8|BCF 1997-R2 3-B1 MEZ 7.00 12-25-35.......cccovvvvvrnes [ e 06/27/2011| PAYDOWNS 13,357 12/25/2035| 1Z*.......
05567Y AA 7 |BURLINGTON NORTH 4.967 04-01-23 A17......cccocoe | oene 04/01/2011| SINKING FUND PAYMENT........ | corvverrrecvnrverrenes [ v 207,757 04/01/2023
05568D AA 2 |BNSF RAILWAY CO 5.342 04-01-24A1118... e 04/01/2011| SINKING FUND PAYMENT........ | coorvvernerrserneriienes [ v 168,143 04/01/2024
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5-25-35.......ccovvumriicnnns | e 06/27/2011| PAYDOWNS 85,409 | ..............85409 | ..ooee0.rn.69,288 | L. 86,757 | s | 018,652 [ i | 18,652 05/25/2035)
05948X HA 2 |BOAMS 2003-4 1A59 NAS SSUP 5.50 0633 N 06/27/2011| PAYDOWNS .25,891 (245) 06/25/2033(1Z*.......
05948X HH 7 |BOAMS 2003-4 1A66 SEQ SSUP 5.50 0633............. | ..... 06/27/2011| PAYDOWNS 59,187 (143) 06/25/2033(1Z*.......
05948X WD 9 |BOAMS 2003-8 1A13 NAS 5.50 11-25-33.......cvvvevuree | oene 06/27/2011| PAYDOWNS 284,860 | ........... 284,860 | ............ 286,774 | ............ 286,401 | ..covvverrerriens | e (1,541) | oo [ s (1,541) [ oo 11/25/2033(1Z*.......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 35......c.covveves [ e 06/27/2011{ PAYDOWNS.......oovvmririerirerenes | cevrerenineierenineees | veeeeiens 149,084 | ...oocveeee 149,084 | ............ 131,753 | oo 138,245 | oo | v 10,839 [ .o [ e 10,839 | .ovveieri 11/25/2035(1Z*.......
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11-46.......... |..... 06/20/2011| PAYDOWNS 254,572 11/20/2046
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1-25-37.......cevvvverenns | corne 06/27/2011| PAYDOWNS 8,133 01/25/2037
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10-25-36. JOT DV 06/27/2011| PAYDOWNS 3,126 .4,902 |. ..4,504 10/25/2036
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 5-25-37......cc0cevrvvurne | ceene 06/27/2011| PAYDOWNS.........oovvveriirirnriines | coorererneeisninerinenes | vvviininns 147,075 | oo 1565102 | ............ 135714 | ..o 135416 | oo | v 11,659 [ [ e 11,659 | oo 05/25/2037| 1Z*.......
05954D AL  0|BAFC 2007-E 6A1 PT SSNR CSTR 092037.............. | «.... 06/20/2011| PAYDOWNS 4,492 4492 | s 3,908 | coovrrrerinnn 3407 | oo | e 1,085 [ .o | v 1,085 | .o 09/20/2037(1Z~.......
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR6.0 37 RE.......cccceve. [ e 06/28/2011{ PAYDOWNS.......coovvrririiriniienns | corerereneirernninsnes | cvviveins 177,759 | ......... 1,177,759 0 09/26/2037(1Z*.......
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 37 RE........... | ..... 06/28/2011| PAYDOWNS 44,008 | ...........44,008 | ............. 40,047 | ............. 40,578 [ ..o | v 3,430 3,430 01/26/2037(1Z*.......
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2-28-41 I 06/28/2011{ PAYDOWNS.......cocvririininerenen | crvrerenineierenincees | veveriens 114,035 0 02/28/2041|1Z*.......
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2-28-41........ccccouvveurns | veeee 06/28/2011| PAYDOWNS 76,023 0 02/28/2041(1Z*.......
073870 AG  2|BALTA2007-22A1 SEQ SSNR CSTR 37....ccovvvvvee [ e 06/27/2011| PAYDOWNS 5,958 | .o 5,958 | 3,544 | i 2,570 | e | s 3,388 3,388 04/25/2037| 1Z*.......
073871 AX 3 |BALTA2006-4 23A2 SEQ SSNR CSTR 8-36............ | ..... 06/27/2011| PAYDOWNS 28,159 | 30,814 | 26,808 | 26,459 | | e 1,700 | v | v 1,700 [ 08/25/2036(1Z*.......
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4-12-38........cccceee | vouee 06/13/2011{ PAYDOWN 9,104 (141) 04/12/2038
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12-25-36.......ccccvvee | e 06/27/2011| PAYDOWNS .133,288 12/25/2036
079867 AQ 0|BELLSOUTH TELEC 6.30 12-15-15 AL1013. e 06/15/2011| SINKING FUND PAYMENT........ | ceovervireirerinninninns 162,500 12/15/2015| 1FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12-15-29.......covvvvvrvrrerns | v 06/15/2011| PAYDOWNS 24157 | v 28157 | 28157 | 13,409 | i | e 10,748 [ .o | e 10,748 | oo 12/15/2029| 6Z*.......
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ AFC 022537.......cocovvere | corne 06/27/2011| PAYDOWN TAAA3 | W TABAS | T2T12 | s | e | e £ T IS 1731 [ 02/25/2037(1Z*.......
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12514A  AB  7|CD 2007-CD5 A2 SEQ 5.655 11-44..........ccovvvvvrrneres | ceeee 06/20/2011| PAYDOWNS.........ocvvmmvreriirinns [ crverirenineeinsinnnes | eveenns 6,726,203 | ......... 6,726,203 | ......... 6,961,226 | ......... 6,885,270 | ...oovvvververrne | eeree(159,087) | ocvevverevivvres | reeeee(159,087) | v | v 6,726,203 | ....ccvvvirrinen | e | i 0 | 150,409 | 11/15/2044| 1Z*.......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 06/21/2011| PAYDOWNS.......cooovvvrerimrirenins | erereeerneeisennerinenes | veeiveenns 139,737 | v 139,737 | oo 136,942 | 180,735 | s | 00000 59,002 [ e | 89,002 | s | e 139,737 | oo [ e [ v (V)N I 2,571 | 06/20/2036( 1Z*.......
12544B  AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 0937......... | ..... 06/27/2011{ PAYDOWNS.......covemririininirenes | erverenineirernnineies | veenniens 180,344 | .....ccooue. 180,344 09/25/2037(1Z*.......
125581 FT  0|CIT GROUP INC 7.00 05-01-13 C11 N 05/02/2011| REDEEMED BY CALL......ccvoreves | covrmrernirisniveivens [ v 188,229 | ..covvvene 184,538 05/01/2013
125581 FU  7|CIT GROUP INC 7.00 05-01-14 C11...cevevrrrerirerns [ 05/02/2011| PARTIAL CALL 238,011 ..233,344 05/01/2014
125585 AF  6|CIT 1995-1 A5 SUB 9.05 8-15-20 IO IO 06/15/2011| PAYDOWNS 365,345 | ...coooee. 365,345 . 08/15/2020
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02-30.........covvvevrrvrenee [ o 06/27/2011| PAYDOWNS.......cooovvvrerimrireninns | crereeerneesssenneninenes | veeiieenns 108,894 | ...ccovvne 108,894 | ..cooonee. 111,480 v e | e 2,888) [ e | i 2,586) e | e 108,894 | s [ [ e 02/25/2030
12561E  AK 1 |CKE RESTAURANTS 11.37507-15-18 C15.....cccccoes | oo 04/19/2011| MORGAN STANLEY & CO......... 2,225,000 | ......... 2,000,000 | ......... 1,961,700 | ......... 1,963,114 [ oo | o850 [ | 950 [ | 01,964,004 | e 07/15/2018
126410 LN  7|CSX TRANSPORTATION 8.375 10-15-14 NC........... | ..... 04/15/2011| SINKING FUND PAYMENT........ | corvverrrivvrrveivenes [ v 378,589 | ..ot 378,589 | ... 379,424 | ............ 379,162 [ .ooovvverrerrecns | errirerreeen(B7) | e [ v (B7) [ | o000 379,125 [ 10/15/2014{ 1FE......
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 36 RE.. .106/28/2011| PAYDOWNS........oooevmriirerinriens [ oo | e 175,675 | wvveceenee 175,675 ....175,675 . 0 .. 175,675 04/26/2036| 1Z*.......
12641Q AE 2| CSMC 2009-7R 4A1 SEQ EXCH 6.0 0737RE..... ....| 06/28/2011| PAYDOWNS 386,961 | ..oovveee. 386,961 ...386,961 ....386,961 . 0 386,961 | ... 07/26/2037(1Z*.......
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 36RE.............. | ..... 06/28/2011{ PAYDOWNS........ovvririeninirenns | corverreeeirersnineees | v 1,157,854 | ......... 1,157,854 | ........ 1,148,657 | ......... 1,146,594 | oo | e 11,260 [ .o | e 11,260 | .oveeereriene | e 1,157,854 | ..ooovvrcrinne \ 12/26/2036( 1Z*.......
12641Q BP  6|CSMC 2009-7R 8A5 SEQ STP 0536RE...........ccccoeee. | . 06/28/2011| PAYDOWNS 252,776 | .covonee. 252,776 0 05/26/2036 1Z*.......
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 36RE......... | ..... 06/28/2011| PAYDOWNS..........oovvrerirrirnrrines | coermrernseisninerinenes | vvviininne 168,374 | ............ 168,374 0 01/26/2036
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 36RE..... .106/28/2011| PAYDOWNS........ooocvmeiirerinniens [ e | v 489,086 | ............ 489,086 | ...........492,652 | ....... 491,405 | ..o | v (2,319) (2,319) 01/26/2036
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6. 0637RE .106/28/2011| PAYDOWNS 251,652 ..251,652 0 06/26/2037
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 37RE............ | ..... 06/28/2011| PAYDOWNS 381,336 | .coveveee. 381,336 . 1:328,652 | v | e 52,684 52,684 04/26/2037
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 36RE............ | ..... 06/28/2011| PAYDOWNS 977,284 | ........... 977,284 | ............ 975,961 | ............ 976,409 875 875 [ ovvveeenceine | verreerrnn 977,284 | 02/26/2036(1Z*.......
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.0 37RE..........c.... | ... 06/28/2011| PAYDOWNS 287,368 | ............ 287,368 | ............ 283,936 | ..o 285,033 2,335 2,335 | oo | 287,368 [ e 09/26/2037| 1Z*.......
12641R BN 9|CSMC 2009-8R 5A1 SEQ SSNR CSTRRE.........ccccve. | veuue 06/28/2011{ PAYDOWNS........ocvririeninnienns | coverreineirersninnenes | cvvieeine 1,043,015 | ......... 1,043,015 | ......... 1,022,555 | ......... 1,024,616 | ...ovvovrerres | e 18,399 [ .ovovvceienne [ e 18,399 | oo | 1,043,015 | i 05/26/2037| 1Z*.......
12642L AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.0 37 RE............ | ..... 06/28/2011| PAYDOWNS 101,028 | ...........101,028 | ...........100,614 | ............ 100,715 313 313 09/26/2037(1Z*.......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-03-12 NC. ... | 04/10/2011| SINKING FUND PAYMENT... 28,158 . 0 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-03-12 NC. ... | 05/10/2011| SINKING FUND PAYMENT 28,340 . 0 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-03-12 NC....ccovevrvee | vonee 06/10/2011| SINKING FUND PAYMENT........ | coovevererernrerieiinnen | vereveriins 28,523 | oo 28,523 | oo 28,523 | ...... 28,523 . 0 01/10/2012| 2FE.......
126650 AN  0|CVS CORP 6.204 10-10-25 AL05-27-19......cccmervevrnns | o 04/10/2011| SINKING FUND PAYMENT......... | cooverrrererneereninenns | veevreeinnens 14,755 | oo, 14,755 | oo 15,091 | v 15,024 (3) () ] SN IR 15,021 [ .oveeerreris 10/10/2025| 2FE......
126650 AN  0|CVS CORP 6.204 10-10-25 AL05-27-19......c.ccovrreree [ enee 05/10/2011{ SINKING FUND PAYMENT........ | covveerermrirervnnines | v 14,831 | v 14,831 | v 15,169 | .o 15,101 (4) () SN ISR 15,007 [ .o 10/10/2025| 2FE......
126650 AN  0|CVS CORP 6.204 10-10-25 AL05-27-19.... o 06/10/2011| SINKING FUND PAYMENT. (5) (5) 10/10/2025| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 03-05-20... e 04/10/2011| SINKING FUND PAYMENT. 0 01/11/2027| 2FE.......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 03-05-20.......cccovurrures [ e 05/10/2011| SINKING FUND PAYMENT. 0 01/11/2027| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 03-05-20........cccoeurves | vonne 06/10/2011| SINKING FUND PAYMENT. .. 0 01/11/2027
126670 AC  2|CWL 2005-10 AF3 SEQ 4.638 02-36...........cocorvvuenns | o 06/27/2011| PAYDOWNS 70,564 | ..............70,564 | ..............63,949 | .............. 64,072 | oo | e 6,492 [ .o [ e 6,492 | .o 02/25/2036
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11-33 e 06/27/2011| PAYDOWNS 2,708 | .2, 708 | 2,018 | 2,020 688 688 11/25/2033
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 42534..........ccconvvriee | ceene 06/27/2011| PAYDOWNS .160,543 2,033 2,033 04/25/2034
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 72534.... JRTR 06/27/2011| PAYDOWNS 129,967 . . 0 07/25/2034
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5-25-35........cocvcvvves | e 06/27/2011] PAYDOWNS.......cocvmririerinerene | cevrerenineierenineenes | veeeriens 137,023 | ......... 137,023 | ............128,630 | ............ 128,889 | ..o | v 8,134 8,134 05/25/2035| 1Z*.......
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126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.........cccoevvvereres | e 06/27/2011| PAYDOWNS.........oovvvimiiririrines | crirerieninnnnissrneies [ verienesnesisninsiins | cevvnseienes 91,539 | oo 40,483 | .o 17,312 [ e | v (17,312) [ ooveevvreni | e (17,312) 06/25/2035| 1Z*.......
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 0136..........c... | ccee. 06/27/2011| PAYDOWNS 281177 | oo 281177 | oo 193,005 | c.oovvernvene 98,888 | ...overrerrrinns | e 182,289 | ..ovvvevvrvernes | v 182,289 | .o 01/25/2036(1Z*.......
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccvvvres [ e 06/27/2011| PAYDOWNS .25,092 (3,069) 05/25/2036
12669D P5 1 |CWHL 2003-3 A2 SEQ 5.00 4-25-18.........cocovvrrmerre | ceene 06/27/2011| PAYDOWNS 304,583 | ...........304,583 | ..........295,565 | ............300,540 | ....ccccccerimiii | oo 043 | i [ e 4,043 | e 04/25/2018
12669D US  5|CWHL 2002-39 A18 PAC 5.75 2-25-33....c..eevurvvenens | coeee 06/27/2011| PAYDOWNS 873,185 ..873,185 3,454 02/25/2033
12669E  JR  8|CWHL 2003-J5 1A6 SEQ 5.50 7-25-33........cccevveerres | ceeee 06/27/2011| PAYDOWNS .37,355 ....37,355 (247) 07/25/2033
12669E  KY 1 |CWHL 2003-24 A2 PAC 4.50 7-25-33.......ovcvererrmerens | ceene 05/25/2011| PAYDOWNS 9,320 19,320 95 07/25/2033(1Z~.......
12669E  QV 1 |CWHL 2003-J6 2A3 SEQ 4.75 7-25-18.......cccevvrrnrnns | cevne 06/27/2011| PAYDOWNS.......cooovvrermeireninns | creererneennseineisienes | eveinseinns 182,314 | e 182,314 | v 169,353 | coovvvrne 176,079 | oo | e 6,235 | oo | s 6,235 | oo | s 182,314 | oo [ e [ v (V] IO 3,773 |07/25/2018(1Z*.......
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.0 10-25-18........ccoevvevers | veeee 06/27/2011| PAYDOWNS 217,736 | oo 217,736 | oo 212,020 | ...coovenee 213,508 | ..o | e 4,228 | oo | e 4,228 | .o [ i 217,736 [ v | v | e (VN I 4,210 | 10/25/2018| 1Z*.......
12803P AA  6|CAJUN 2011-1A A2 SEQ 5.995 2-41......oovoovverernnens | ceene 05/20/2011| PAYDOWN 87,500 | oo 87,500 | ..ooovrrrne 87,500 (VN ORI ISV 87,500 [ ..ovvrrerenins [ v | e (V)N I 1,303 |02/20/20413Z*.......
141781 AR 5|CARGILL INC 4.375 06-01-13 NC......c.oovvevrrvrirervrres [ enes 05/16/2011{ EXCHANGED.........cocovvvererinrres | crrverinnrnerernninnns | e 12,884,280 | ....... 12,000,000 | ....... 12,000,000 | ....... 11,801,358 | ..ovvvvverervrens | v 198,642 | .o | v 198,642 | ..oovvvvrvrvn | v 12,000,000 | ..overvevrrrrins [ 884,280 |..... 884,280 |..... 240,625 |06/01/2013| 1FE......
141781 G# 5|CARGILL INC 7.28 06-30-23 A0B16L........cocvverervcernes [ e 06/30/2011| SINKING FUND PAYMENT........ | coorvvererrrermneriienes [ e 394,737 | oo 394,737 | oo 462,261 | ...ovvne 447,248 | ..o | s (1,454) | oo | s (LT O [ 445794 | oo | (51,057) | ... (51,057) | ...... 14,368 |06/30/2023
141784 DE  5|CARGILL INC 5.00 11-15-13 NC....cc.covvrvrerernerrrrrirnens [ o 05/25/2011{ EXCHANGED...........covvirirvinrires | o | cvvieend 4,397,880 | ......... 4,000,000 | ......... 4,000,000 | ......... 3,990,606 | ...oovvvrrrinnen | e 9,394 9,394 | o | 4,000,000 | ..ccoovriririrns [ reuen 397,880 |..... 397,880 |..... 105,555 | 11/15/2013
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02-36........ccocvivuree | e 06/27/2011| PAYDOWNS.........ovvvreriirinriinns | corerernreisnineiinenes | v 436,437 | ..o 436,437 | .oovvenees 360,060 | ..o | e | e 76,377 | oo | e 76,377 | oo | irrrirenneBB,437 [ s o | e (V1 ISR 45 |02/25/2036
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12-38 06/15/2011| PAYDOWNS .36,794 ....36,794 3 [ e | 36,794 | i | e | e (V] IO 879 |12/15/2038
15369%# AA 7 |CENTRAL IN ETHANOL LLC 12.0 05-12-13....cccvveee [ voune 06/30/2011{ PAYDOWN 180,000 ..180,000 5,661 | .coveriviiinis | e 151,036 [ | 028,964 | L 28,964 | ... 10,800 |05/12/2013
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 36.........ccce. | veuue 06/27/2011| PAYDOWNS 234,265 | ........... 234,265 | ............206,154 | ............190,319 | oo | e 83,946 | s | s 43,946 | ..o | 234,285 | e | e | i (V] I 3,036 |01/25/2036
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cc.cne. | ceen. 06/27/2011| PAYDOWNS 358,490 | ..ooouee. 358490 | ............ 312,782 | o 311,023 | oo | BT ABT | s | e AT467 [ [ v 358,490 [ ..ovvererriies [ v | e (V] I 8,705 | 11/25/2036
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18........oeverrrevrrreres | ceeee 06/27/2011| PAYDOWNS 3,378 3378 | ........ 2,534 | ... 2,670 (0] 2 OO 3,378 | o | e | e (V1 I 12/25/2018
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08-36........cccosvvvrvens | e 06/27/2011| PAYDOWNS.......cooovverrrmrirernns | crermeernenssneneisienes | veerseennd 460,851 | ...oovvne 460,851 | ..oovvvnees 381,254 | ..ovovene 380,852 | ..ovvverierireees | eeenn 79,999 | oo | e 79,999 | oo | s 480,851 | oo | e | e (V1 IO 538 |08/25/2036
17309N  AC  5|CRMSI 2006-1 A3 SEQ STP 7-25-36........cccccevviverns | eeee 06/27/2011| PAYDOWNS 501,533 | .o 501,533 3,820 801,533 | e [ [0 [ s 11,757 |07/25/2036
17310N  AC 2| CRMSI 2006-3 A3 SEQ 5.61 11-25-36.......coevvercvrne [ o 06/27/2011| PAYDOWNS 599,788 ..599,788 § 11/25/2036
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 4-25-37. 06/27/2011| PAYDOWNS.......ooorvriemeireninns | croererneennssiseisinnes | oveinneinns 167,228 | ..cooceene. 167,228 52,311 04/25/2037
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 06-37.........coccreverevenins | coene 06/27/2011| PAYDOWNS 236,618 | ............ 236,618 | ............ 227,769 | ...covonee 228,680 | ...oooverrerrnes | verreeenn 7,938 | [ v 7,938 | .o 06/25/2037| 1Z*.......
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 37.....ccovvvees [ e 06/27/2011| PAYDOWNS 9,020 | .ovrvvinee 12,936 | coovvveeres 4593 | oo AT753 | oo | e 267 | s | e 4267 | .o 03/25/2037| 1Z*.......
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTRRE.......... | ..... 06/27/2011| PAYDOWNS.......ooovvreirreirnerinns | creererseeinssiseisienes | eveinseinns 705,624 | ............ 705,624 | ............ 702,978 | ...cooonee 703,309 2,315 | oo | errneneen 705,624 | s [ [ i) 0 . 15,490 |01/25/2036(1Z*.......
173156 AA 6|CMLTI 2009-5 1A1 RR SEQ SSNR CSTRRE........... | ..... 06/27/2011{ PAYDOWNS........ovvrrinrinirene | covernnneirersnenies | v 428,629 428,629 | ..o 12,756 | i 815,022 | e | 13,807 | i | e 13,607 | .ovevvvvcriene | crreernen28,629 | i [ e |0 [ 9,715 | 06/25/2037( 1Z*.......
173156J AY  8|CMLTI 2009-6 12A1 SEQ CSTR 0736 RE........cccoooves | vouee 06/27/2011| PAYDOWNS 60,155 ....60,155 3,082 | oo | eerrernnenndB0,155 [ s [ [0 | 1,208 | 07/25/2036(1Z*.......
17315N AD  5|CMLTI 2009-8 2A1 SEQ 6.1 0437 RE........ccrvvvrvvrrns | e 06/27/2011{ PAYDOWNS.......oovvrmririrnrrnnienns | corversnnsirernninnees | oveeninnns 141,745 | e 141,745 (01 SO ISV 41745 | o | e | v ([ 1,168 | 04/25/2037(1Z*.......
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR RE........... | ..... 06/27/2011| PAYDOWNS.......cooovvrerimrirerins | crereeerneesssssnerinenes | veeineenns TM127 | e 71127 | 682,681 | 885,412 | s | v 25,715 25,715 | oo | s TUA27 [ e [ e | v 0 . 14,993 |11/25/2035(1Z*.......
17316A AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.0 37 RE.........ccees [ oo 06/27/2011{ PAYDOWN 40,861 | v 40,861 538 538 05/25/2037(1Z*.......
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 1235 RE.......coovvveves | vonee 06/27/2011| PAYDOWNS 684,889 994 12/25/2035(1Z*.......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12-9-47.....cvvevrrverns | weene 06/07/2011| PAYDOWN .28,675 23,678 12/09/2047
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3-15-27 . |R.. | 06/15/2011| PAYDOWNS .26,864 . 17,040 9,824 03/15/2027
21079N  AA 9| CONTINENTAL AIR 5.983 04-19-22 A19......ccconvvrne | veene 04/19/2011| SINKING FUND PAYMENT........ | cooovvereevserneriienes | v 140,835 | ..oovvvnne 140,835 | ...........139,295 | ........... 139,367 27 27 04/19/2022
210805 AM 9| CONT AIR 96A 6.94 4-15-15 AL 06-12.........ocoovvveverns | o 04/15/2011| SINKING FUND PAYMENT........ 2,336 2,336 | oo 2,336 | o 2,336 0 04/15/2015| 3FE......
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210805 DJ 3| CONTINENTAL AIRLINES 6.503 6-15-11.......cccoours | e 06/15/2011| REDEEMED........ccovvvvmrrverirenns [ crverirerinceinnineins | cveeeens 1,000,000 | ......... 1,000,000 | ....ccoouee 885,000 | ............ 975,294 | oo | e 24706 | ..o | e 24,706 | oo | e 1,000,000 [ ..oovouveerines | e | ceverenereeeene 0 . 32,515 |06/15/2011| 2FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09-25-31.......ccovvvmurens | coene 06/27/2011| PAYDOWNS 56,975 | oo 56,975 | .oovverrne 56,956 | ...... 56,961 14 L [ I 56,975 [ ..oovvreererinne [ e | e (V)N I 1,313 |09/25/2031(1Z*.......
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 6-25-33.........cccovvverenns | covne 06/27/2011| PAYDOWNS 516,615 | ..cooonvee. 516,615 06/25/2033(1Z*.......
22545X AB 9 |CSMC 2007-C1 A2 SEQ 5.268 2-15-40. B 06/17/2011| PAYDOWNS 544,887 | ... 544,887 02/15/2040| 1
2254W0 FJ  9|CSFB2003-1 1A1 SEQ 7.0 12-33......cecvvrrcrnicins [ 06/27/2011| PAYDOWNS 8,770 8,770 02/25/2033| 1
22943Y UR  8|CSMC 2009-3R 30A1 SEQ SSNR CSTR RE. 06/29/2011{ PAYDOWNS.......oovemririnmrnnienns | crrverssnnsiernnisnees | overeninens 475783 | oo 475,783 07/27/2037(1Z*.......
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 37 RE.......... | ... 06/28/2011| PAYDOWNS 265,705 | ............ 265,705 06/26/2037| 1Z*.......
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04-46........c.cocorevmrerrrnrns | v 05/27/2011{ RBS SECURITIES/GREENWICH ......vvvvvcrvririires | v 6,267,435 04/25/2046(1Z*.......
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04-46...........cocvorevernrrcnnns | e 06/27/2011| PAYDOWN .90,103 04/25/2046| 1Z*.......
23242E AD  1|CWL 2006-13 1AF4 SEQ 6.229 1-25-37.... B 06/27/2011| PAYDOWNS 01/25/2037| 1Z*.......
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7-15-36... N 06/15/2011| PAYDOWNS 215,779 07/15/2036(1Z*.......
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 1246.......... | ... 06/27/2011{ PAYDOWNS........ovvmrrinrinerenes | ceverneineirerenieeees | eveeeiens 133,877 12/25/2046(1Z*.......
247361 ZH 4 |DELTA AIR 2010 4.95 05-23-19 NC AL16......ccocnvve | vonee 05/23/2011{ SINKING FUND PAYMENT........ | covvverermrirerevenines | e 28,644 05/23/2019| 2FE......
24736T AA  5|DELTA AIRLINES 7.75 12-17-19 AL0216.........cccovuv. | vouue 06/17/2011| SINKING FUND PAYMENT........ | corvvererivvrrvervens [ v 165,512 12/17/2019| 2FE......
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6-25-35 e 06/27/2011| PAYDOWNS 75,227 06/25/2035| 1Z*.......
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 2-25-36 .106/27/2011| PAYDOWNS 169,943 02/25/2036
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 2-25-36.... ....| 06/27/2011| PAYDOWNS 49,959 ....66,258 . 02/25/2036| 1Z*.......
256853 AA 0 |DOLPHIN ENERGY 5.888 06-15-19 NC A16............. | ... 06/15/2011| SINKING FUND PAYMENT........ | coorveernerrseineriienes | v 275,100 | ..oovvrnee 275,100 | .covvenee. 274,412 | e 274,489 25 25 | e | s 274,514 06/15/2019( 1FE......
29247# AA  6|EN-TOUCH SYSTEMS TL L+500 12-31-12......ccccnee | weeee 06/30/2011| PAYDOWNS..........ovvvrerirrirnriinns | coermrerneeisninerinenes | vvvieninne 110,344 | .cocvvenee 110,344 | .......ece. 109,121 | covvrvenee 109,858 77 T IR I 109,935 12/31/20124...........
29247# AB 4 |EN-TOUCH SYSTEMS REV L+500 12-31-12............ | ... 06/30/2011| PAYDOWNS (01 OO IO 48,275 12/31/2012|4...........
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 101014.... N 04/01/2011| SINKING FUND PAYMENT. 22 22 27,895 06/01/2017| 1FE......
316817 AA 3 |57TH ST MTGE 7.125 6-01-17 AL 101014.......cccvves | e 05/01/2011| SINKING FUND PAYMENT... 28 28 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 101014.... JOO 06/01/2011| SINKING FUND PAYMENT. o ....28,930 36 36 06/01/2017| 1FE......
319963 B@ 2 |FIRST DATA CORP B1L+27509-24-14........cccccouvrs | eene 04/13/2011| PAYDOWN 286,093 | ............ 286,093 443 443 09/24/2014| 4FE.......
32051G Y2  5|FHASI2006-AR1 2A1 SEQ SSNR CSTR 36......ccccc [ vouee 05/25/2011| PAYDOWNS 33,297 | e 33,297 | ooierenn20,977 | i 21,449 | oo | e LR I I 11,848 | o | e 33,297 [ e [ e | e (VN IO 473 |05/25/2036(1Z*.......
349580 ZZ 6 |FIG LLC FORTRESS L+400 10-07-15.......ccccomurvernes | e 06/30/2011{ PAYDOWN 62,500 | v 62,500 | ..ccccoeern.62,500 | oo 62,500 . 0 [ | e 62,500 | ..o | e 10/07/2015| 2FE......
361477 AA 0| GATX CORP SER 08-2 9.00 11-15-13 NC R 05/15/2011| SINKING FUND PAYMENT......... | cooeverererneerieininns | vevererinens 52,714 52,714 . 0 11/15/2013| 2FE......
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12-25-28.... N 06/27/2011| PAYDOWNS 29,328 | ioiirern29,328 | 30,273 | 29,846 | i | i (518) (518) 12/25/2028| 2Z*.......
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 4-25-22........ccocomvvs | o 06/27/2011| PAYDOWNS TAT92 | e TAT92 | 58,898 | 64,453 | i | s 10,339 [.ovvereinne [ v 10,339 [ v | e T4792 | v | e | v ([ 1,423 | 04/25/2033(1Z*.......
36190F AD  2|GSMSC 2009-3R 2A1 SEQ SSNR CSTR 35RE......... | ..... 06/27/2011| PAYDOWNS.......cooovvrerimrirerinns | crereeerneeisensnerinenes | veviieenns 124,488 | .......... 124,488 | .......... 118,253 | ... 118,924 | .o | v 5,564 5,564 | oo | s 124,488 | ..o [ v [ v (V)N I 1,656 |07/25/2035|1Z*.......
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 37RE........ | ..... 06/28/2011| PAYDOWNS.........ooovvrrrieirerinns | cverernneinseieeiinnes | oveiseinns 194,717 | oo 194717 | 188,875 | 189,408 [ oo | i 5,309 5,309 | oo | e 194,717 | oo [ [ i) (VN I 4,849 | 01/26/2037|1Z*.......
36298G AA  7|GSPA MONETIZATN TR 6.422 100929 A23 e 04/09/2011| SINKING FUND PAYMENT. 2 2) 10/09/2029| 1FE......
36298G AA  7|GSPAMONETIZATN TR 6.422 100929 A23............. | ... 05/09/2011| SINKING FUND PAYMENT... (1) (1) 10/09/2029| 1FE......
36298G  AA 7| GSPA MONETIZATN TR 6.422 100929 A23, e 06/09/2011| SINKING FUND PAYMENT. 2 2) 10/09/2029| 1FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A4........cccouvvnr | e 04/20/2011| SINKING FUND PAYMENT. 10 10 [ e | s (I A I I 224 | . 224 | e 155 |09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-16.69 092016 A14........cccocres | vonee 05/20/2011| SINKING FUND PAYMENT. 12 12 | | s 6,777 | cevvvvereivns | v 222 | o 222 | v 195 |09/20/2016| 3FE......
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368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 At4........cccovee | e 06/20/2011| SINKING FUND PAYMENT........ 7,046 T,046 | s 6,772 | ..... 6,809 16 16 [ v | e 6,825 | .o | e 221 | e 221 | v 236 |09/20/2016| 3FE......
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5-25-36........ccccvvee | veuee 06/27/2011| PAYDOWNS 207,062 32,319 32,319 05/25/2036| 1Z*.......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1-15-29....c.cvvvvvrivcirirriranns [ e 06/15/2011| PAYDOWNS 49,250 0 01/15/2029(1Z~.......
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 RE..........coeeevvns | e 06/27/2011| PAYDOWNS .87,635 372 372 09/25/2034| 1Z*.......
404230 ZZ 0 [HMLLC PR+2.00 01-15-10......ccomeermrrrrerrererneerseirnes | ceens 04/12/2011| FINAL DISTRIBUTION......ccovvvr [ crrerermrernenrsninenns | cvereens 3,722,544 0 04/12/2011
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 0836..........c... | vooee 06/21/2011| PAYDOWNS 29,853 | 129,853 | 21,046 | 20,986 [ | 8,867 8,867 07/21/2036(1Z*.......
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 1135......cccce. | vonne 06/20/2011| PAYDOWNS .90,229 25,649 25,649 11/19/2035| 1Z*.......
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 0845............ | ..... 06/20/2011| PAYDOWNS 46,971 | 46,971 | 032,996 | 033,556 | | e 13,415 [ | e 13,415 | e 08/19/2045(1Z*.......
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 0946.............. | ... 06/20/2011| PAYDOWNS 28,189 | 28189 | 20,015 | 20,490 [ | s 7,699 [ oo [ e 7,699 | .o 09/19/2046| 1Z*.......
428040 BZ 1|HERTZ CORP 8.87501-01-14 C11@102 L......cccevvves | veene 04/06/2011| PARTIAL CALL 67,465 | ..o 66,000 0 01/01/2014| 4FE......
43709J AA 0 |HEMT 2006-4 A1 SEQ STP 11-25-36........ccocvurererene | e 06/27/2011| PAYDOWNS 5,876 5,876 | 3407 [ 0986 [ s [ i 4,890 | oo | e 4,890 | .o 11/25/2036| 1Z*.......
43710M  AA 0|RFMS22007-HSA1 A SEQFLT 2-25-37......cccovvcvvree | e 06/27/2011| PAYDOWNS 54,880 | ..overerr.54,880 | i 37,729 | 15,190 | i | v 39,690 39,690 , 02/25/2037(1Z*.......
440452 AD 2 |HORMEL FOODS 6.625 06-01-11 NC.........cccovvvennns | e 06/01/2011| REDEEMED...........cccovvrircrinnne. 5,000,000 461 AB1 [ e | e 5,000,000 | ..covrrnrireiins | e | e (V) 165,625 | 06/01/2011| 1FE......
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9-25-34........oevrvvvvircnnns [ v 06/27/2011| PAYDOWNS 69,692 2,470 2470 | oo | e 69,692 [ ...oviererres [ | e (VN I 1,523 |09/25/2034(1Z*.......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 0435.........ccocvovveee | corne 06/27/2011{ PAYDOWNS.......oovvmririenirerenes | cevverenineierenineenes | veeeeiens 110,777 | oo 110,777 | 93,054 | 94,222 | s | e 16,555 [ .o | e 16,555 04/25/2035)
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 8-25-35........cccovvvevermririrrnns | verne 06/27/2011| PAYDOWNS 63,217 44,407 08/25/2035)
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5-25-36........ccovvrvercvrnns | corne 06/27/2011| PAYDOWNS 19,397 5,632 05/25/2036| 1Z*.......
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10-25-13......ccvvrervrccs [ e 06/25/2011| PAYDOWNS 5,605 | coovvereeerrn 5,805 | oo, 569 | e 724 [ | 88T [ | 4,881 10/25/2013| 6Z*.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.5 0635............. | ..... 06/27/2011| PAYDOWNS .68,934 28,845 06/25/2035| 4Z*.......
45660N KZ  7|RAST 2002-A14J A10 SSNRNAS 5.75 0133.......cceee [ vouee 06/27/2011| PAYDOWNS.........ooovvrereereeeriens | cooeversssessiesiienns | covviesninns 102,115 (12 [ 102,115 01/25/2033(1Z~.......
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 1-25-33....c.ccovvevns | vorne 06/27/2011| PAYDOWNS .18,269 2,341 18,269 01/25/2033
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 1034 .106/27/2011| PAYDOWNS 67,175 10/25/2034
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 0536.... .106/27/2011| PAYDOWNS 47,968 05/25/2036
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6-25-39.......ccccnevervrenins | o 06/28/2011| PAYDOWNS.........oovvirirrirnriinns | coerernreisniinernenes | vvvieninns 107,705 | c.ovvvenee 107,705 | .ovveeeren.81,856 | i 17,341 | s | v 90,364 | ...ocvoerriiins | e 90,364 | ..ovvvverein | s 107,705 | oo [ e [ v (V] I 177 | 06/25/2039| 6Z*.......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06-28-13.........coccvvrens | cevne 06/21/2011{ PAYDOWNS........oooveverereereenees | eveerereeeeeniesssnins | ovvenin 1,959,015 | ......... 1,959,015 | .0 1,939,425 | oo [ e | e LIS Y£< T T IS 1,573 [ v | e 1,940,998 | ..o | v 18,016 | ...... 18,016 | ...... 14,237 |06/28/2013| 3FE......
46616M AA  8|HENDR 2010-3A A JGW SEQ 3.82 1248..........cccc00. | oen. 06/15/2011| PAYDOWNS 80,221 | o 80,221 16 L [ I 80,221 [ .o [ e | e (V)N I 1,211 [ 12/15/2048| 1Z*.......
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7-15-41......cvvvvens | o 06/15/2011| PAYDOWNS 35415 | ...........35415 | ........32,173 | ... 33,385 07/15/2041|1Z*.......
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 07-19....covvvvcvvrecns [ o 06/15/2011{ PAYDOWNS.......cocvririiniirenes | errerenineirerenineies | veenniens 434,101 | ...........434101 | ..........371,699 | ..cccevenee 379,685 |...cooovrrrire. 07/15/2019| 1Z*.......
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 1235........cccevns [ oot 06/27/2011| PAYDOWNS 92,884 | ..co00r92,884 | 89,372 | 85,191 | oo 12/25/2035| 2Z*.......
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 0336............ | ..... 06/27/2011| PAYDOWNS 38,102 | ..............38,102 | ..............38,281 | ....cc..cco.u. 27428 | .o 03/25/2036| 1Z*.......
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 1136.......ccccvve. [ oot 06/27/2011| PAYDOWNS 41,459 | e 41,459 | ..o 30,887 | e 35,226 | ..o 11/25/2036| 1Z*.......
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 0536.........ccc0. | veue. 06/27/2011{ PAYDOWNS........ovvmrrinrrirene | corvernnineirersnenes | v 130,534 130,534 | .............66,293 | .............. 25,052 | .o 05/25/2036
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07-36......c.ccccrvrvrens | crvne 06/27/2011| PAYDOWNS 213,612 ..213,612 07/25/2036
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccocrvves | o 06/15/2011| PAYDOWNS 294,407 | oo, 294,407 | ..........271,234 | ........... 278,664 |...oocovirvrinenn 01/15/2049(1Z*.......
46630 AJ 8 |JPMCC 2007-LDPX A1S SEQ 4.93 1-15-49.......ccocce. | vouee 06/15/2011{ PAYDOWNS.......oocvririnnineienes | crrverenineirerenineees | veeeniens 429,222 | ............ 429,222 | ............ 409,907 | ...ccoouvnn 420,270 | oo | 8,952 [ [ 8,952 | i [ 429,222 | oo | s 01/15/2049| 1Z*.......
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 4-37.....c.cc0. | vouee 06/27/2011] PAYDOWNS.......covemrvrinnineienns | errversnssirernninees | oveeriens 424,006 | ............ 424,006 | ............ 412,610 | oo 395,332 | oo | 0028674 | s | oenenn28874 | | e 424,006 | ...ooovvvrris [ e 04/25/2037(1Z*.......
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46630V AP 7 |JPMCC 2007-CB19 C SUB CSTR 2-12-49........ccccoeee | e 04/29/2011| WELLS FARGO BROKERAGE.... | ....cvovverieririnines | crerenns 4,200,000 | ......... 7,000,000 | ........ 6,693,203 | ......... 3,095,400 . (V1 PRI ISP 3,095,400 | ..oovrvrrinns ..1,104,600 |..1,104,600 |..... 172,046 | 02/12/2049| 2Z*.......
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE......... | ..... 06/29/2011| PAYDOWNS.......coovrvrrereriminennes | crrerieneneessssinenns | evereens 1,130,296 | ......... 1,130,296 | ..........906,171 | ............926,894 | ..o | o 203,402 | ..oovverierrnies | s 203,402 [ ..o | e 1,130,296 [ ..ovvouveerinee | e | cevererereenns 0 . 25,477 |07/27/2037| 1Z*.......
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 6-26-36RE............ | ..... 06/29/2011| PAYDOWNS 602,318 | ............ 602,318 | ...........524,581 | ... 533427 | oo | e 68,891 06/26/2036( 1Z*.......
46632Y AC 8 |JPMMT 2008-R3 2A1 SEQ 6.25 8-26-37RE. e 06/29/2011| PAYDOWNS 520,435 | ........... 520,435 | ...........455,381 | ..., 482,775 | oo | i 57,660 08/26/2037
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 37RE......... | ..... 06/28/2011| PAYDOWNS 348,275 348,275 | ...........266,865 | ......... 276,847 | ..o | e 71,428 03/26/2037
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 36RE......... | ..... 06/29/2011| PAYDOWNS 21,624 ...21,624 2,572 11/26/2036| 1Z*.......
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 37RE......... | ..... 06/28/2011{ PAYDOWNS.......coovvrerinnrrerenes | ceverneineirernnineees | oveeenens 479,466 | ............ 479,466 | ............ 348,812 | ..coonuen 371,163 | .o | e 108,303 | ..o | v 108,303 | ..vouveeriens | v 479,466 06/26/2037| 1Z*.......
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 37 RE........... | ..... 06/28/2011| PAYDOWNS 270,566 | ............ 270,566 | ............ 252,639 | oo 254,795 | ..o | v 15,771 [ | e 15,771 | oo | v, 270,566 01/26/2037(1Z*.......
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE.......... | ..... 06/28/2011| PAYDOWNS.........oovvvmrvreriririrnns [ crvveriereseeinninnnes | eveveees 1,068,115 | ......... 1,088,115 | ......... 1,013,747 | ......... 1,020,460 | ....ooovvriniins | e 47,655 | .o | e 47,655 | ..o | e 1,068,115 05/26/2037| 1Z*.......
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 35 RE.......... | ..... 06/28/2011| PAYDOWNS 258,650 | ............258,650 | ............239,898 | ............ 242,156 | ..o ....258,650 04/26/2035(1Z*.......
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 37RE. N 06/29/2011{ PAYDOWNS.......covermririnnrnnienns | corverisnnsiersninseres | oveeninens 107,439 | oo 107,439 ...108,513 . ....107,439 02/27/2037(1Z*.......
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 37RE.......... | ..... 06/29/2011| PAYDOWNS 947,905 | ...ovvvvne 947,905 890,424 | ..o | e ST ABT | i | e D18 [ [ 947,905 03/27/2037| 1Z*.......
466337 AA 2| JPMRR 2009-8 A1 SEQ CSTR 4-20-36 RE........ccco. | covne 06/22/2011{ PAYDOWN 21570 | v 21,570 04/20/2036(1Z*.......
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ5.75 12-35 RE.......cccoevves | e 06/28/2011| PAYDOWNS 568,238 | ............ 568,238 6,021 12/26/2035(1Z*.......
46635B AA  9|JPMRR 2010-7 1A1 SEQ SSNR CSTR RE e 06/28/2011| PAYDOWNS 248,670 | ............ 248,670 | ............266,699 | ...........266,155 | ...ocoovierrnririr | woerna(17,485) | oo | e (17,485) 03/26/2039
472320 AA  8|JMAC 2008-R1 ASEQ SSNR CSTR 47 RE............. | ... 06/27/2011| PAYDOWNS .189,047 ..189,047 15,443 06/25/2047
472321  AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10-25-35RE............ | ..... 06/29/2011{ PAYDOWNS........ovvrrinninirienns | coverrenerersnsnes | v 1,341,046 | ......... 1,341,046 RO I 10/25/2035( 1Z*.......
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 1-25-37RE.............. | coe. 06/29/2011| PAYDOWNS 624,157 | ............ 624,157 70,878 | oo | e 624,157 | oooveerneines [ e | e 0 . 15,961 |01/25/2037(1Z*......
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 1-25-39RE...........e. | cce. 06/29/2011| PAYDOWNS.........oocvvmmmieririnirnns [ v | eveveeens 1,090,251 | ......... 1,090,251 144,691 | oo | v 1,090,251 [ .ovvocvierinns | v | cevirerereenne 0 . 25,115 |01/25/2039| 1Z*.......
472321 AN 8|JMAC 2008-R2 2A4 RR MEZ CSTR 0137 RE.......... | ..... 06/27/2011| PAYDOWNS........coouervrrvrenrrennes | crrmeriereneesnsnisenns | overserieseneesnninns | evviesenens 302,611 | ooverrren82,917 | 18,510 | e [ e (18,510) | o | e (18,510) | ovvvvvvevirrens | vevrrreinnerierinennnens | cernnrineesnenis [ eenneeseniinsens | covevnennenns (V)N I 7,077 |01/25/2037| 2Z*.......
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 3-20-36RE B 06/21/2011| PAYDOWNS 542,508 | ............ 542,508 29,678 03/20/2036| 1
47232A  AD 0 |JMAC 2008-R3 2A1 SEQ CSTR 06-25-36RE............ | ..... 06/28/2011| PAYDOWNS 321,135 | .. ..321,135 5,907 06/25/2036| 1
47232A AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05-25-37RE............ | ... 06/29/2011| PAYDOWNS 239,818 | ..coooneee. 239,818 100220,976 | oo | 18,842 | s | 18,842 | .o . 05/25/2037(1Z*.......
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 36RE........... | ..... 06/28/2011| PAYDOWNS.........oovvirirrirnriinns | coerernreisniinernenes | vvvieninns 153,037 | ovvveine 163,037 | oo 153,037 | v 153,037 . (V1 ERURORPORIOR ISP 153,037 | oo [ e 09/26/2036| 1Z*.......
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 47RE........... | ... 06/28/2011| PAYDOWNS 242,051 | .ooeeee. 242,051 | ............ 242,051 | oo 242,051 . 0 [ e [ v 242,051 | oo [ 01/26/2047|1Z*.......
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 36RE........... | ... 06/28/2011{ PAYDOWNS........ovvrriiiiniriienns | ervervnneirernnincees | veeeiiens 163,359 | oo 163,359 | .o 163,359 | oo 163,359 . (01 OUTOTTORIROTRY IOV 163,359 | oo [ e 09/26/2036(1Z*.......
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE........... | ..... 06/28/2011| PAYDOWNS 279,670 | .cceeee. 279,670 0 01/26/2036| 1Z*.......
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 37RE........... | ... 06/29/2011| PAYDOWNS 564,686 | ............564,686 | ...........519,442 | ...........538,968 | ...cccooovrirmrinns | crrrrnen 25,718 25,718 02/26/2037(1Z*.......
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 36RE........... | ..... 06/28/2011| PAYDOWNS 95,938 | oo 95,938 | .ovvrirnnnd 95,938 | oo 95,938 . 0 [ roverrevereriee | v 95,938 | s [ 09/26/2036(1Z*.......
47232D BN 1|JMAC 2009-R5 7A6 SUB SSUP CSTR 36RE............. | ..... 06/27/2011| PAYDOWNS.......coouervrevmririeenes | crrerirneessnissinenes | verisssssessssinsnnns | cevveeeenenes 51,512 | oo 3,017 | o <G I O IR (386) (386) 09/26/2036| 1Z*.......
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE........... |..... 06/29/2011| PAYDOWNS 330,876 | ...cooee. 330,876 | ..oooone. 330,876 | ..overevne 330,876 . (01 ORI IOV 330,876 [ .ovvvrervrines | e 07/26/2037(1Z*.......
47232D BU  5|JMAC 2009-R5 8A6 SUB SSUP CSTR 37RE..... 06/27/2011| PAYDOWNS A26 | e [ e (3426) | e [ i (3,426) 07/26/2037
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 37RE 06/29/2011| PAYDOWNS 307,227 280,763 [ ..ovevecrernins | e 26,464 26,464 06/26/2037
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 47RE.. 06/28/2011| PAYDOWNS 252,780 | .coovveeee. 252,780 0 02/26/2047(1Z*.......
47232D CF  7|JMAC 2009-R5 10A6 SUB SSUP CSTR47RE.......... | ..... 06/27/2011| PAYDOWNS........coouvrvrrerenrnirnes | crmeriereneesnsninenns | overserieseneesnnins | eeviesenens 124742 | v 15,802 | covvoveerrinne 7,545 | oo | s (L) TR I (7,545) 02/26/2047| 3Z*.......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 36RE......... | ..... 06/23/2011| PAYDOWNS........oovverirrrrireninns | coverirneenssieeiinnes | eveineinns 139,342 | oo 139,342 | coovvrnees 139,342 | oo 139,342 . (V1 OO ISP 139,342 | oo | e 05/21/2036| 1Z*.......
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47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 36RE.......... | ..... 06/26/2011| PAYDOWNS 585 585 585 0 585 [ eoiereierines [ e | e (V1 IS 15 [12/26/2036( 1Z*.......
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR47RE.......... | ..... 04/26/2011| PAYDOWN 19,253 | e 19,253 | oovvrrnne 19,253 0 04/26/2047|1Z*.......
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 37RE.......... | ..... 06/29/2011| PAYDOWNS 347,834 | oo 347,834 | ............ 341,035 | .eerrrnn339,134 | s | e 8,700 8,700 06/26/2037
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 37RE.. .1 06/29/2011] PAYDOWNS........cvourrvmrmiiniririns | coerirerirnrernseinnines | ceerenenns 407,802 | ............ 407,802 | ............ 407,802 0 08/26/2037
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 37RE.. .106/29/2011| PAYDOWNS........oovvvriirerinrirens | cerereererinnieneeninens | cveviees 1,144,070 ,144,070 | . 1,135,446 47 47 08/26/2037
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 35RE.. .106/28/2011| PAYDOWNS 250,977 | coovvvene 250,977 | coovvrne. 250,977 0 09/26/2035| 1Z*.......
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 37RE.......... [ ..... 06/28/2011| PAYDOWNS........cooovvvrerimrererins | erereeerneeissemsserinenes | veeiieenns 705,421 | ..oooneee. 705,421 | ..cooovcee. 678,309 | ............ 680,138 | ...ovvvcrierrices | e 25,283 25,283 04/26/2037|1Z*.......
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 37RE.......... | ..... 06/28/2011| PAYDOWNS 92,410 | v 92,410 | oo 92,410 | ...... 92,410 . 0 06/26/2037| 1Z*.......
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 37RE.......... [ ..... 06/28/2011| PAYDOWNS 399,961 0 02/26/2037|1Z*.......
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR RE.. B 06/29/2011| PAYDOWNS 832,590 | ...........832,590 | ............832,590 | ..o00oeern.821,236 | oo | e 11,354 [ i | e 11,354 | oo 05/26/2037(1Z*.......
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR RE.. B 06/29/2011| PAYDOWNS 527,284 | ..........527,284 | ...........527,284 | .......... 487,959 | ....cocevovvirvinnr | rrrrrnr 39,325 39,325 08/26/2037(1Z*.......
47232D EY  4|JMAC 2009-R5 22A5 SUB SSUP CSTR RE.......cccone | veuue 06/27/2011| PAYDOWNS.......coouevvreriemirieenes | crrererneesenissinenes | rveriessssensssinsnnns | oevssneeenenes 72,571 | oo 14,019 | coooveeeen6,938 | s [ v [(GHSK:) ) T I (6,938) 08/26/2037| 1Z*.......
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR RE........c.... [ e 06/29/2011| PAYDOWNS 575,119 | oo 575,119 | oo 575,119 (V1 ORI ISV 575,119 11/26/2036( 1Z*.......
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 36RE.......... | ..... 06/29/2011| PAYDOWNS 336,243 | ............ 336,243 | ............ 336,243 (V1 EURORPORONORN ISP 336,243 12/26/2036
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.0 37RE..... N 06/29/2011| PAYDOWNS 89,728 .89,728 0 [ | e 89,728 02/26/2037
47232V AE 2 |JMAC 2009-R4 1A5 SUB SSUP 6.0 37RE. .106/27/2011| PAYDOWNS (127) 02/26/2037
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 37RE.. B 06/29/2011| PAYDOWNS .98,454 (V1 ORI IOV 98,454 02/26/2037
47232V AK 8 |JMAC 2009-R4 2A5 SUB SSUP 5.75 37RE........ccocee. | oene 06/27/2011| PAYDOWNS.......coocvvrererrnnines | crmerierineinseinneins | onernerienenenenninns | servnenennenn 2,370 | i 11,732 | 005,052 [ i | s (5,052) (5,052) 02/26/2037|6Z*.......
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.0 37RE.........ccccee. | e 06/29/2011| PAYDOWNS.........oovvvieriirirriinns | cormrerneeisnineiiienes | vvviininns 145,157 (U1 OO ISP 145,157 07/26/2037|1Z*.......
47232V AR 3 |JMAC 2009-R4 4A1 SEQ SSNR 6.0 36RE.........ccocoe. | vouee 06/29/2011| PAYDOWNS 203,253 8,143 | oo | e 203,253 09/26/2036
47232V AV 4|JMAC 2009-R4 4A5 SUB SSUP 6.0 36RE e 06/27/2011| PAYDOWNS..........oovvmriiirinrinns | o [ rvernnesnsisninnis | cevveenenenn 84,564 | it 11411 | 9,646 [ i | e (9,646) | oo [ (9,646) 09/26/2036
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTRRE..........ccco. | vouee 06/29/2011| PAYDOWNS .88,853 9,082 09/26/2035)
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 35RE... N 06/29/2011| PAYDOWNS 284,096 284,096 | .......... 244,630 | ............ 230,995 | oo | e D3,101 | s | 53,101 | oo 09/26/2035
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.5 36RE.........ccccc0. | e 06/29/2011| PAYDOWNS.........oovvvreriirirriinns | crermrernmnissineninenes | vvvieninne 122,418 | .o 122,418 | ... 122,418 | .......... 122,418 . 0 11/26/2036( 1Z*.......
47232V BR 2 |JMAC 2009-R4 9A1 SEQ SSNR CSTRRE........cccecv. | vouee 06/29/2011{ PAYDOWNS.......covvevirierinrienns | coverrenrirerennnenes | cvvineine 1,249,968 | ......... 1,249,968 | .........1,249,968 | ......... 1,249,968 . (V1 OO IS 1,249,968 11/26/2037{1Z*.......
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.0 36RE.............. | ... 06/26/2011| PAYDOWNS 684,267 | oo 64,267 | .............64,267 | ............. 64,267 . 0 [ | e 64,267 07/26/2036(1Z*.......
47232V CE  0|JMAC 2009-R4 10A6 SUB SSUP 6.0 36RE... 06/27/2011| PAYDOWNS.........oocvvmrvrerinenns [ crverirerineenseinnnnns | overnerirerenennenins | cevvnerennen3 1,090 | ciiiiiinnenn 8,837 [ 2,524 [ i | s (2,524) (2,524) 07/26/2036(1Z*.......
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 RE............ | ..... 06/29/2011| PAYDOWNS .58,990 . 0 [ | e 58,990 04/26/2037| 1Z*.......
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 36RE............. | ..... 06/29/2011| PAYDOWNS 544,581 | ............ 544,581 | ............ 536,987 | oo 539,718 [ oo | e 4863 | oo | i 4,863 | v [ e 544,581 05/26/2036(1Z*.......
47232V CV  2|JMAC 2009-R4 14A1 SEQ SSNR 6.5 36RE............. | ..... 06/29/2011{ PAYDOWNS.......covvrmrinererenes | crverveineirersnineees | eeeeeiens 198,520 | .ovvevenee 198,520 | ..covveeee 194731 | oo 193,839 | oo | v 4881 | oo | e 4881 | [ v 198,520 11/26/2036( 1Z*.......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.0 36RE.............. | ... 06/29/2011| PAYDOWNS 396,706 | ............ 396,706 | ............ 377475 | e 383,185 [ .o | v 13,521 [ | e 13,521 | oo | v, 396,706 04/26/2036
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.0 36RE.. N 06/29/2011{ PAYDOWNS........ovvmrrinririrenes | cevernnneirerisnenins | oveeniens 163,813 | oo 163,813 | oo 163,813 163,813 . (VN ISR ISP 163,813 04/26/2036
47232V DV 1|JMAC 2009-R4 18A5 SUB SSUP 6.0 36Rl .| 06/27/2011| PAYDOWN .3,889 ..233 ..(233) (233) 04/26/2036
47232V DW  9|JMAC 2009-R4 19A1 SEQ SSNR 6.0 36RE.. N 06/29/2011| PAYDOWNS 54,553 | oo 54,553 54,553 . (V1 U IR 54,553 07/26/2036
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.0 36RE............. | ..... 06/29/2011| PAYDOWNS 226228 | ............ 226,228 | ............ 226,228 | ........... 226,228 . 0 [ e [ v 226,228 03/26/2036| 1Z*.......
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.0 37RE.......c.ccco. | oo 06/29/2011| PAYDOWNS 98,306 | ....cooouve. 98,306 | ...occoovene 99,890 | ..cocovvnve. 98,306 . (VN UPOROROROR ISV 98,306 03/26/2037|1Z*.......
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47232V EH  1|JMAC 2009-R4 21A6 SUB SSUP 6.0 37RE........cccco. | e 06/27/2011| PAYDOWNS.........ocvvmrrrerieninns [ crverirerineennninnies | eververinenenennnnins | cervverenee3,799 | i 17,748 | 05,084 [ i | s (5,064) | ..oovervvrrrienns [ e (5,064) [ ..oovvvnvrrins [ | e | v | e (VN I 1,022 |03/26/2037|1Z*.......
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 37RE............ | ... 06/29/2011| PAYDOWNS 47,997 (VN ORI ISP 47,997 [ oo [ | e (V)N I 1,187 |04/26/2037|1Z*.......
47232V EP 3 |JMAC 2009-R4 22A6 SUB SSUP 5.75 37RE............. | ... 06/27/2011| PAYDOWNS.........ocvvmrirnrirneines | wemerierineenseinnnins | onerneninenisennnnnns | seenerennnn 32,842 | 10,524 | 3189 [ i | s (3,189) (3,189) [ coveveveerreins [ | e | e | e (V] I 759 | 04/26/2037
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 36RE............ | ..... 06/29/2011| PAYDOWNS.........oovvvrerirrirrrinns | crormrernenisnineiinenes | cvvvieninne 168,441 (V1 PRI ISP 168,441 01/26/2036
47232V EV  0|JMAC 2009-R4 23A6 SUB SSUP 5.75 36RE. .| 06/27/2011| PAYDOWNS 73,075) 01/26/2036
47232V EW 8 |JMAC 2009-R4 24A1 SEQ SSNR 5.5 36RE N 06/29/2011| PAYDOWNS .70,942 (V1 U IO 70,942 02/26/2036
47232V FB 3 |JMAC 2009-R4 24A6 SUB SSUP 5.5 36RE...........c... | e 06/27/2011| PAYDOWNS.........oovvvrmrrrerrinines [ crrmerirerineenneinsnnns | oververienssennnninns | servnernnsnnD3,067 | cviiviinnnn 7,468 | 5,380 [ o | s [ 10) U I (5,380) 02/26/2036| 1Z*.......
47232V FC  1|JMAC 2009-R4 25A1 SEQ SSNR 5.25 36RE............. | ..... 06/29/2011{ PAYDOWNS.......covvrriiiiriniienn | erverenneirersnincies | veeeniens 434,083 | ............ 434,083 | ............ 434,083 | ............ 434,083 . 0 [ e [ e 434,083 01/26/2036(1Z*.......
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR RE......ccccre | e 06/29/2011| PAYDOWNS 670,807 | ............ 670,807 | ............ 670,807 | ............ 670,807 . (V1 ORI ISP 670,807 06/26/2036| 1Z*.......
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT RE e 06/29/2011| PAYDOWNS 211,909 | .o 211,909 ....211,909 . 0 ....211,909 01/26/2047(1Z~.......
47232V FW 7 |JMAC 2009-R4 30A1 SEQ SSNR CSTR RE.. B 06/29/2011| PAYDOWNS 340,387 | .ooooeee. 340,387 ...340,387 333,116 | | e T2T1 [ o | e 7271 | o ....340,387 07/26/2037(1Z*.......
47232V GB 2 |JMAC 2009-R4 31A1 SEQ SSNR 5.75 36RE............ | ..... 05/27/2011{ PAYDOWNS.......covvrrrinnirerenes | coverneineirereneeees | veeeeiens 113,855 | oo 113,855 | wovvvrnes 114,457 | .o 113,855 . (V1 RO IS 113,855 02/26/2036(1Z*.......
47232V GC 0 |JMAC 2009-R4 31A2 SEQ SSUP 5.75 36RE............. | v..c. 06/29/2011{ PAYDOWNS.......covvrririinininenes | erversnneirernnincees | veeeriens 122,014 | oo 122,014 | v 122,014 | oo 122,014 . 0 [ [ e 122,014 02/26/2036(1Z*.......
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.5 36RE............... | ... 06/29/2011| PAYDOWNS.........oovvvrerirrinrrinns | corerernnnissineiienes | vvvieninns 100,211 | oo 100,211 | oo 100,211 | v 100,211 . (V1 URORPORONORN ISP 100,211 03/26/2036
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE.. 06/29/2011| PAYDOWNS 309,124 | ..........309,124 | ...........285,167 | ..........287,975 | .ooovrvriiriines | v 21,149 | e | e 21,149 | ....309,124 03/26/2037
47233C AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR46 RE.......... |..... 06/26/2011| PAYDOWNS .33,371 2,412 2,412 ..33,371 08/26/2046
47770# AB 1| JOBSON MEDICAL T/L L+500 12-01-11 i 06/30/2011{ PAYDOWN 2,785 | oo 2,785 | 2,206 | 895 [ | i 1,890 [ v | v 1,890 [ e | e 2,785 12/01/2011]6...........
48202T AD  3|JUNIPER 2000-1 A3 CBO 8.22 4-15-12......occcomvrnnee | 05/12/2011{ PAYDOWN 322,878 (V1 IO ISP 322,878 04/15/2012| 5Z*.......
493268 AY 2 |KSLT 2000-B A2 ABS FLT 7-25-29.......cccmvrrverirerins | ceeee 04/25/2011| PAYDOWN 43,548 0 07/25/2029| 5Z*.......
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 6-27-25.........ccccomvemerrrnns [ o 06/27/2011| PAYDOWN........coorriririnernneriens | ceereeernenssssisneisienes | oeeineenns 142,027 | ......... 142,027 | .......... 102,260 | .......... 121,882 | .o | i 20,145 20,145 06/27/2025(1Z*.......
515074 AA 0 |LANDMARK LSG 6.20 10-01-22 C14A18 N 04/01/2011{ SINKING FUND PAYMENT........ 233,658 | ..e00e0nn233,658 | .0oierni237,207 | crirernini236,947 | oo | e (207) (207) 10/01/20221...........
52518R BE 5|LSSC 2002-GE1 A SEQ CSTR7-26-24 RE............... | ... 06/29/2011| PAYDOWNS 17,965 0 . | 07/26/2024
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12-25-35. e 06/27/2011| PAYDOWNS 381 103 103 12/25/2035| 1Z*.......
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 092535..........cc... | e 06/27/2011| PAYDOWNS.........ovvvreririrnniines | coirmrernnnisnineiiienes | vvvirenennd 456,265 | ............ 456,265 | ............ 404,365 | ............ 426,720 | ..o | e 29,545 29,545 | ..o | s 456,265 09/25/2035| 1Z*.......
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 122535............. | ..... 06/27/2011| PAYDOWNS 213,283 | .oooeee. 213,283 | ..cooonee. 156,230 | .ovverenee 156,120 | .oovveveervrrees | v 57,163 | v | e 57,163 | oo | s 213,283 12/25/2035(1Z*.......
525241 AL 9|LXS 2007-1 WF1 SEQ 7.0 1-25-37.....ccovvrvrrvvrervines | e 06/27/2011{ PAYDOWNS.......covvririininiienns | ervervnneirersnincies | veeniiens 125190 | oo 125190 | .ovvvernens 81,374 | oo 69,922 | ..o | v 55,268 | ..vvvreririini | e 55,268 | ..ooveevvririns | e 125,190 01/25/2037(1Z~.......
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 07-47.... o 06/27/2011{ PAYDOWNS.........vviinninnrens | coverreneiverisnsnes | v 1,562,790 | ......... 1,562,790 | ......... 1,351,946 | ......... 1,377,295 | oo | e 185,495 | ..o | v 185,495 | .oovovervvevnns | v 1,562,790 07/25/2047|1Z*.......
531359 AA  5|LIBERTY TIRE REC 11.00 10-01-16 C13 e 04/06/2011| BANK OF AMER / ML.....ocoovven | corerierineerisninsnins | cvereens 2,331,781 | ......... 2,075,000 | ......... 2,067,560 | ......... 2,067,783 234 P/ RS IO 2,068,017 | .coovvrrvrererins [ e 263,764 |..... 263,764 |..... 121,099 | 10/01/2016| 4FE......
55265K XJ 3 |MASTR 2003-5 2A1 SEQ 5.0 6-25-18.......cccrvvverrvrrns | o 06/27/2011{ PAYDOWNS.......oovvrmririrnrrnnienns | corversnnsirernninnees | oveeninnns 160,021 | .oovvvrnnee 160,021 | .oovveeee 154,520 | .ovvvrnnee 156,089 | .vvovvevervrierinns | v 3,952 3,952 | oo | s 160,021 | oo e | e 0 [ e 3,518 |06/25/2018( 1Z*.......
55265K YX  1|MASTR 2003-6 6A9 SEQ 5.0 7-25-33......cevvervvrveres | eene 06/27/2011| PAYDOWNS.......cooovvrerimrirerinns | crereeerneeisensnerinenes | veviieenns 100,064 | ...ccovvnee 100,064 | ............ 101,658 | c.oovvvenee 100,627 | coooeervrinirnns [ v (563) [(G15X) ) T IS 100,064 | ... [ e [ v (V)N I 2,170 |07/25/2033(1Z*.......
5526E2 AB  5|MBNA AMERICA BANK 6.625 6-15-12 NC.......ccocoves | vonee 06/28/2011{ BANK OF AMER / ML.......covvveves | corvervenrirernnineires | v 8,268,640 | ......... 8,000,000 | ......... 7,981,180 | ......... 7,996,423 | ..o | e 170 [ | v, TA70 [ | v 7,997,593 | ..o | e 271,047 |..... 271,047 |..... 288,556 |06/15/2012| 1FE......
552848 AA  1|MGIC INVT CORP 5.375 11-01-15 NC.. e 04/29/2011| DIVID GR....ocvrverrerrinericrirenes [ crrerireeineessnsinenes | evereees 3,753,311 | ..o 4,030,000 | ......... 3,903,458 | ......... 2,586,701 . 0 2,586,701 .1,166,610 |..1,166,610 |..... 107,103 | 11/01/2015| 5FE......
552953 AR 2|MGM MIRAGE 6.625 07-15-15 NC.......coovverrerinrirnes | e 04/29/2011[ DIVID GR....ocvvverrireriseineriienes [ crrerieeineesissinseens | evereeens 2,406,250 ,500,000 2,517,281 ...(111,031) | ...(111,031) | .....130,660 |07/15/2015 5FE......
576431  AJ  9|MARM 2007-1 2A1 SEQ SSNR CSTR 1136.. IO 06/27/2011| PAYDOWNS 17,947 | e 7,102 . . o | e TT98T | e [ [ s (1[N 439 | 11/25/2036(1Z*.......
57645T AA  5|MARM 2007-HF2 A1 SEQ FLT 09-37......ccccrvvernvvernens | v 06/27/2011| PAYDOWNS 339,551 SV RPN ISP 80,219 | oo | e 1219 | e | 339,557 | s e | e (V] IO 489 |09/25/2037(1Z*.......
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589929 RJ  9|MLMI 1998-GN2 M1 MEZ 7.155 7-25-27........ovvvvvres | e 06/27/2011| PAYDOWNS 10,794 0 07/25/2027|1Z*.......
589929 RK 6 |MLMI 1998-GN2 M2 MEZ 7.50 7-25-27.......cccoevvvmerer | crene 06/27/2011| PAYDOWNS .23,258 0 07/25/2027|1Z*.......
589929 TP 3 |MLMI 1999-H1 A5 NAS STP 5-20-28........ccccrvvvrrreerns | o 06/20/2011| PAYDOWNS 47,394 0 05/20/2028(1Z*.......
59023N AW 8| MLMI 2006-AF2 PO PO 10-25-36. e 06/27/2011| PAYDOWNS 60,151 10/25/2036
595481 AA 0 |MDST 2005-1 A SEQ 5.745 0140........coovvervvrmrvervvnns | e 06/15/2011| PAYDOWNS .28,936 01/15/2040
59549N AA 1 |MID-STATE TR6 A1 SEQ ABS 7.34 7-1-35... v [ s 04/01/2011{ PAYDOWN 85,333 . .85,089 07/01/2035(1Z*.......
59549P AA 6 |MID-STATE TR 4A ABS 8.33 4-1-30....c.oceevurerermeenes | eene 04/01/2011| PAYDOWN........cvvrrvrrrinirneriens | crereeerseessessneniienes | veeiieenns 193,837 | ............ 193,837 | ...........195441 | ... 194,499 | ..o [ s (662) 04/01/2030| 3Z*.......
59549W AA  1|MDST 11 A1 SEQ 4.864 07-15-38........ccovrvvrrvrnirenns [ e 06/15/2011| PAYDOWNS 42,144 0 07/15/2038(1Z*.......
59560W AA  5|MDST 2010-1 A SEQ 3.50 12-45.......c.cvvovvrrerrmirrns | o 06/15/2011| PAYDOWNS.........ovvvrerirrirnniines | coererernenisnineinenes | vvviininns 107,582 234 234 12/15/2045(1Z*.......
61746W UV 0 |MSDWC 2002-WL1 1A4 SEQ 5.50 7-25-17.... N 06/27/2011| PAYDOWNS 669 669 (3) 07/25/2017|1Z*.......
61746W UZ  1|MSDWC 2002-WL1 2A2 SEQ 5.50 4-25-17... N 06/27/2011| PAYDOWNS 2,558 .2,558 (7) 04/25/2017(1Z*.......
61749L BM 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 0636............ | ..... 06/27/2011{ PAYDOWNS........ovvmrrinrinerenes | ceverneineirerenieeees | eveeeiens 102,033 | oo 102,033 | oo 79,203 | i 54,462 | s | et BTET | | e AT571 | e 06/25/2036| 6Z*.......
61755F  AA 3| MSST 2007-1 A1 SEQ FLT 06-37......cccvvvvrvrrniirernnns | cevne 06/27/2011{ PAYDOWNS.......covvririininiienes | erverenneirersnineines | veeniiens 153,489 | oo 153,489 | ... 129,698 23,791 06/25/2037|2Z*.......
61758V AH 0 |MSRR 2010-R2 3A SEQ 6.5 1037 RE.........covvurvvvrurns | e 06/28/2011| PAYDOWNS 684,553 | ........... 684,553 | ............ 684,553 0 10/26/2037(1Z*.......
61759X AA 0 |MSRR 2010-R8 1A SEQ SSNR 4.0 0137RE.......ccccc. | ouue 06/27/2011| PAYDOWNS 811,132 | oo 811,132 ..811,132 0 01/26/2037
61915R  AK 2| MHL 2005-3 A1 SEQ SSNR FLT 8-25-35.......ccccovveres | e 06/27/2011| PAYDOWNS 3,092 .3,092 08/25/2035)
61915R AU  0|MHL 2005-5 A1 SEQ SSNR FLT 12-25-35.... e 06/27/2011{ PAYDOWNS........ovvmrirnririrenes | corvernnnerersnesies | v 122,504 | ...ooceeeee 122,504 .79,015 . 12/25/2035(1Z*.......
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04-37.......vvvevvrvnrrreris | 06/27/2011| PAYDOWNS 325,506 | ...coonee. 325,506 | .cooorrrnn 246,571 | oo | e | e 78,935 | s | s 78,935 | oo | e, 325,508 [ ..oveurerriins | e | e (VN IO 132 | 04/25/2037| 1Z*.......
65535V KU 1 |NAA2005-WF1 2A2 SEQ 4.786 03-25-35.........cocceve | e 06/27/2011| PAYDOWNS..........ovvviriirirnriinns | cormrerneeisnineinenes | vvvieninns 135,205 | ..ovvvene 135,205 6,426 | ..ocovvrerni | s 135,205 | ..ooveevrvenns [ e [ v (VN I 2,674 | 03/25/2035| 1Z*.......
65535Y AB 8 |NAA2006-S2 A2 SEQ 5.81 04-25-36..........cccovvrereens | o 06/27/2011{ PAYDOWNS.......coovverenriernrincin | crvrrnneerisernennines | coversnineeennnieniens | cveverinnins 35,302 (8,114) 04/25/2036| 1Z*.......
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03-36 N 06/27/2011{ PAYDOWNS.......covvrvriiiirineienns | errvernnneirernnineees | vveeriens 479,089 | ....oooec. 479,089 | .o 397,644 | oo | v | s 81,445 | oo | e 81,445 03/25/2036
66704) BP  2|NEF 2006-A A2 SEQ ABS FLT 11-28-23........cccccoveves [ e 06/01/2011{ PAYDOWN 302,852 302,852 | ..........254,395 | ... 284,891 | ..o | e 17,961 17,961 11/28/2023
667294 AW 2 |NORTHWEST AIRLINE 7.041 04-01-22 A19 e 04/01/2011| SINKING FUND PAYMENT......... | coovevverirneirneeinneins | eeeveeinenns 15,865 ....15,865 (6) (6) 04/01/2022
667294 BE 1 |NORTHWEST AR 7.027 11-01-19 NC A18.....cccccovve | e 05/01/2011| SINKING FUND PAYMENT........ | coovverrrvivrrverivenes [ v 156,894 | ...ccoouuc 156,894 . 0 11/01/2019
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05-15-24..........cocoeree | o 06/15/2011| PAYDOWNS 33471 | e 33471 | oo 33,469 | oo 18,975 [ oo | v 14,496 | ..o | v 14,496 | ..o | e 33471 [ s v | e (V] IO 830 |05/15/2024|1Z*.......
67178K AA 8| OAKRIDGE IND DEV 5.78 12-15-32AL24.........cccc0. | o 06/15/2011{ SINKING FUND PAYMENT........ | covvverermrirerevnnines | e 21,728 | o 21,728 | oo 20,386 | .overreren 20,411 13 13 | s [ e 20,424 | ..o | e 1,304 | ........ 1,304 | ..onnn 628 | 12/15/2032| 1FE......
674135 EM 6| OAK 1999-A M2 MEZ 7.69 4-15-29 e 06/15/2011| PAYDOWNS........ooovvvrrrrirenes | crrerineerneninninenes [ rverirerencnsssninnns | cevveverinene 12,548 | i 72,086 | covoiverinen 6,469 | ..oovvvrerrncns | ererernd(8,489) [ s | e (8,489) | e | s | e [ [ (VN I 1,846 |04/15/2029|6Z".......
68234K AC 4 |ONCURE MEDICAL 11.75 05-15-17 C05-14. N 04/28/2011| IMPERIAL CAPITAL.......vvvrrrenne [ crreriererneerinninseins | ceerreens 2,080,000 | ......... 2,000,000 1,967,332 [ e | e 1135 [ | e 1135 [ | e 1,968,467 | ..cooovvvrrrrens | e 111,533 |..... 111,533 |..... 109,667 | 05/15/2017| 4FE......
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12-35.....ccccervrrvervvivins | verne 06/27/2011{ PAYDOWNS.......oovvrmririrnrrnnienns | corversnnsirernninnees | oveeninnns 199,643 | ..ooovennee 199,643 | ..coovveeee 172,191 | e | v | oo 21,852 | i | e 21,852 | s | i 199,643 | .oovvvvviierins e | v (1 [ I 37 [12/25/2035|1Z*.......
703370 10  O|PATRONS'IV 5.775 12-23-63 AL032316.........c0cveverne | cevne 06/23/2011| SINKING FUND PAYMENT........ 380,224 | ............ 380,224 | ........... 371,352 (V1 RO ISP 371,352 | .o 12/23/2063| 1FE......
73316P  JD 3 |POPLR 2005-6 A3 SEQ CSTR 1-25-36........cccevvrrerns | o 06/27/2011| PAYDOWNS 65,821 | v 65,821 | oo 65,821 0 [ | e 65,821 | oo 01/25/2036 3Z*.......
73932L  AA  1|POWER RECEIVABLE 6.29 01-01-12 A1011....ccccoees | e 04/01/2011| SINKING FUND PAYMENT. 156,354 | ............156,354 | ............ 156,308 | ..oovveer 156,347 | oo [ e 1 1 01/01/2012| 2FE.......
749136 AE 5| QWEST CORP 7.875 09-01-11 NC....c.ovvvervrrerrernns | corne 06/16/2011| REDEEMED BY CALL... ..4,060,720 4,000,000 333 333 09/01/2011| 2FE......
74924S AB 2 |RASC 2007-KS1 A2 SEQ FLT 1-37... IO 06/27/2011{ PAYDOWNS.......oovvrvrrrieninnienns | crrversresninersnsnnes | cvnenins 1,834,030 | ......... 1,834,030 | ......... 1,632,287 VR VUSRI 201,743 | .o | v 201,743 [ .o . 01/25/2037(3Z*.......
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTRRE......ccccovvve | veuee 06/28/2011| PAYDOWNS 65,382 | e 65,382 | oo 70,530 | woverrirens 70,301 | oo | e (4,919) | coovvverereneee | v (4,919) [ oo [ i 1382 | s , 09/26/2037| 1Z*.......
74927D BY  1|RBSSP 2010-4 11A5 SEQ SSNR 550 RE...........ccc0. | e 06/29/2011] PAYDOWNS.......covvreiviiininnienns | corvererensirerinnnsnes | cvvnnine 1,250,337 | ..cooue. 1,250,337 | ... 1,242,522 | ......... 1,242,905 | .o | e TA32 [ | e TA432 | o | 00000 1,250,337 | e 10/26/2037|1Z*.......
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74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTRRE.........cccoont | e 06/28/2011| PAYDOWNS 625,133 | .......... 625,133 | oo 634,510 | ............ 633,887 | ..ovvereririins | e (8,754) | oo [ s [CIET ] R I 625,133 [ ..o [ e | e 0 . 12,835 |06/26/2037(1Z".......
74928F AZ 3| RBSSP 2009-3 6A4 SEQ SSNR CSTRRE.......ccccnves | vonue 06/28/2011| PAYDOWNS 946,886 | ............ 946,886 | ............ 965,824 | ............ 964,359 | ..o | v (17,473) | v | e (UYL [ I 946,886 | .....oovvrcriee | e | e 0 . 24,254 |03/26/2036| 1Z*.......
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTRRE......... | ..... 06/28/2011| PAYDOWNS 611,487 | .ccovvnnc 611,487 | ............ 577,855 | c.ovvvene 583,074 | oo | e 28,413 28,413 | o | s B11,487 | v [ e | e 0 . 13,560 |08/26/2035(1Z*.......
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTRRE. .| 06/28/2011| PAYDOWNS 316,178 | ... 316,178 10/25/2036| 1
749280 AW  7|RBSSP 2009-12 8A1 RR SEQ SSNR CSTRRE. .106/28/2011| PAYDOWNS 416,233 .416,233 06/25/2036| 1
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03-37 .106/10/2011| PAYDOWNS 164,132 | oo 164,132 03/10/2037(1Z*.......
749574 AC 3 |RFMSI 2006-SA2 2A1 SEQ CSTR SSNR 36.........cc0. [ vouee 06/27/2011| PAYDOWNS 684,125 | e 99,076 08/25/2036| 1Z*.......
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR SSNR 37......ccoves [ vonee 06/27/2011{ PAYDOWNS.......covvririininiienn | ervernnneirersnineines | veeeniens 176,495 | oo 221,543 02/25/2037(1Z*.......
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8-36........cccvvvverrrererens | e 06/27/2011| PAYDOWN 88,436 | ..o 88,436 08/25/2036| 3Z*.......
755920 AF  2|ROCS-NSC 98-17.90 5-15-17 A10-22-14. e 05/15/2011| SINKING FUND PAYMENT........ | cooveveererneirieeineins | vereerinnnd 67,571 05/15/2017| 2FE.......
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 09-37 B 06/27/2011| PAYDOWNS .10,445 ..10,445 ..1,521 ..7,534 2,911 2,911 | oo | e 10,885 | s [ [0 | i 244 |09/25/2037|1Z*.......
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2-25-36........ccevvevrvrverens | eene 06/27/2011| PAYDOWNS 507,193 | oo 507,193 | coovorene 471,612 | oo 473,701 | oo | e 33,492 33,492 | oo | 507,193 [ s [ s | e 0 . 12,096 |02/25/2036(1Z*.......
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7-25-34.........cocovvvenes | v 06/27/2011{ PAYDOWNS.......covvririininiienes | erverenneirersnineines | veeniiens 132,500 | .o 132,500 | e 123,656 | i 92,237 [ | e 40,263 | ..o | e 40,263 | ..o 07/25/2034(1Zx.......
760985 GQ 8 |RAMP 2002-RS1 AI5 NAS 5.91% 01-25-32.......ccvevves | e 06/27/2011| PAYDOWNS .32,982 0 01/25/2032
760985 WY 3 |RAMP 2003-RS5 Al5 SEQ 4.87 062533.... e 06/27/2011| PAYDOWNS A3512 | 13,512 | 13,504 | 13,507 | e | s 5 5 06/25/2033
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4-25-33.........cccocoouvee | e 06/27/2011| PAYDOWNS 48,087 916 916 04/25/2033
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4-25-33.... e 06/27/2011| PAYDOWNS 148,087 916 916 04/25/2033(1Z*.......
760985 XK 2 |RAMP 2003-RS6 A5 SEQ 5.42 7-25-33........ccrvvvens | o 06/27/2011| PAYDOWNS .34,169 2,729 2,729 07/25/2033| 3Z*.......
76110H RV 3|RALI2004-QS4 A1 SEQ4.35 3-25-34.........cocovevrecs | ceene 06/27/2011| PAYDOWNS 379,593 | .........379,593 | ..........342,055 | ..........352,173 | oo | e 27,420 | o | e 27420 | .o 03/25/2034| 1Z*.......
76110H T9  0|RALI 2005-QA2 NB2 SEQ CSTR 2-25-35.......cccomuvene | ceene 06/27/2011| PAYDOWNS.......cooovverermmrirernns | crermeerneessernersienes | oveiseinns 145,303 | ... 145,303 | 110,430 | oiiirn96,400 | oo | e 48,903 | ..o | e 48,903 [ ..o [ e 145,303 | oo [ e [ v (V)N I 1,645 |02/25/2035|1Z*.......
76110V HJ 0 |RFMS22001-HI4 A7 SEQ STP 10-25-26.. e 06/27/2011| PAYDOWNS AT.997 | e AT,997 | 48,244 | 88,023 | e | i (26) (26) 47,997 [ oo v [ vviininenn0 | s 1,387 [10/25/2026
76110V SD 1 |RFMS22005-HI3 A4 SEQ 5.49 9-25-35.........ocvevves | wenee 06/27/2011| PAYDOWNS 539,787 0 09/25/2035)
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2-25-36.. N 06/27/2011| PAYDOWNS [PZT: ) I IPU (25,383) 02/25/2036(1Z*.......
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11-25-31......oovvvvrs | e 06/27/2011| PAYDOWNS 66,207 | ..............66,207 | ..............56,690 | .............57,043 | .o | i 9,164 9,164 11/25/2031{1Z*.......
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10-25-35.......cccorvvvvures | eene 06/27/2011| PAYDOWNS S7751 | s 63,029 | .o 57,908 | .oovrernens 48,786 | ..o | e 8,965 8,965 | oo | e 57,751 [ oeeveneenes [ v | e (V)N I 1,481 |10/25/2035| 1Z*.......
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2-25-36.........cevvvmrres | enne 06/27/2011| PAYDOWNS 4437 | 25,359 | .o 23,486 | .oocoonnen. 20,341 | oo | e (5,904) (5,904) [ coovevvrineine | v 14437 [ e e | e (V1 IO 560 |02/25/2036| 1Z*.......
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6-25-33. e 06/27/2011| PAYDOWNS 587,707 06/25/2033(1Z*.......
761110 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3-25-33... e 06/27/2011| PAYDOWNS 334,203 03/25/2033(1Z*.......
76111X KX 0 |RFMSI 2004-SR1 A2 SEQ 5.50 9-25-33RE.........ccoo0. | e 06/27/2011| PAYDOWNS 535,209 09/25/2033| 1Z*.......
76112B  CF 5 |RAMP 2004-RS9 Al4 SEQ AFC 10-25-32........ccccvvves | vonne 06/27/2011| PAYDOWNS .95,823 10/25/2032( 1Z*.......
76112B SH 4 |RAAC 2005-SP1 1A8 PAC 5.0 9-25-34........covvvrvvnes | o 06/27/2011| PAYDOWNS 602,386 | ............ 602,386 | ............569,067 | ............ 585,129 [ .ovvvvererinins | v 17,257 [ oo | e 17,257 | oo 09/25/2034(1Z*.......
76126C DE  9|CBBC-CCE 98-17.00 5-15-18 AL05-15........cccovvvevens | ceene 05/15/2011| SINKING FUND PAYMENT........ | coorvverrerevervcrirenes [ oveirnennd 251,076 | ..ovvvrnee 251,076 | ..........255,617 | c.covvvenee 253464 | ..o | v (95) (95) 05/15/2018| 1Z........
761520 ZZ 1|REVLON CONSUMER PROD TL L+250 11191 .105/19/2011| CITIBANK, N.A......ovvoivirrincrans | cervnerreriresineerinns | v 1,002,500 ,000,000 0 11/19/2017| 3FE......
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 5-17-21....cevvvvrerrvrnns | e 05/16/2011{ PAYDOWN 73,306 | v 73,306 | oo 73,221 | e 73,255 51 51 05/17/2021(1Z*.......
78386N  BC  2|SACO 1999-03 BA 1B1 SUB CSTR 4-25-39.............. | ceeo. 06/27/2011| PAYDOWNS 45,089 | coovvernne 45,069 | ............43,881 | ..ccocce.n 44,430 639 639 04/25/2039(1Z~.......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 07-15-42.......cccovvverevrrns | e 06/15/2011| PAYDOWNS 340,104 | ............ 340,104 | ............340,104 | ............. 340,104 . 0 07/15/2042(1Z*.......
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78445M  AB  6|SLMA 2010-A 2A ABS FLT 05-44........ccooovvvrvrrvvrnnns | ceeee 06/15/2011| PAYDOWNS 259,799 | ..., 259,799 | ..o 259,799 | ..cvovenee 259,799 . (V1 PO ISP 259,799 [ .ocveerineines [ e | e (VN I 3,726 |05/16/2044(1Z".......
795483 AG  1|SAL/BROS SER 1986-4 SEQ 10.25 4-1-16.....c.coceere | e 06/27/2011| PAYDOWNS 5,061 5,061 | ooverrerens 5,003 | ..... 5,061 . (V1 RO ISR 5,081 | covvovercririens | eevrerineenen | e (V1 IO 220 |04/01/2016|5Z........
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05-37.....cccovereneerancs | ceeee 06/27/2011| PAYDOWNS 95,135 | v 95,135 | .covoveinnc 68,259 | ..ovvvernen. 68,317 | oo | e 26,818 26,818 | oo | 95,135 [ s e | e (V] I 142 | 05/25/2037| 1Z*.......
827065 AB  9|SILICON VALLEY BK 6.05 06-01-17 NC... e 05/03/2011| CASH TENDER OFFER........ccco. | cooverirmrininiininnies | cverenns 4,499,200 | .........4,000,000 | .........4,499,405 | .........3,983,140 | ....cccccoerrmurns | vrruns 516,060 | ...oooverrerirnins | e 516,060 | .....cccoverennn 06/01/2017| 2FE.......
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05-41.......cccvvvrrvvrnens | ceene 06/21/2011| PAYDOWN .20,000 0 05/20/2041
83611M HM 3| SVHE 2005-B M2 MEZ STP 5-25-35. N 06/27/2011{ PAYDOWNS.......oovemririnninninnns | crrversnnsiernninnees | oveerinens 127,682 127,682 | ... 89,746 | e 55,430 | overvrveriviinn | ereenns 72,252 | covvvrvrivinns | e 72,252 | oo 05/25/2035(1Z*.......
843877 AF 8| SOUTHERN STATES 11.250 05-15-15 C13......ccooues | e 05/04/2011| JEFFERIES & COMPANY........co. | cooerermrermenrvrinnnns | cvvreens 1,092,500 ,000,000 | ............980,000 | ............ 981,968 | ....vvreverciiens | e 1,902 [ e | v 1,102 [ e | e 983,070 | e [ 109,430 05/15/2015| 4FE.......
863572 LV 3|SASC 1996-4 A SEQ CSTR 09-25-31........ccoccvvrcver | e 06/27/2011| PAYDOWNS 94579 | i 94579 | 88,668 | 89,198 [ | 5,381 | o | e Q4579 [ s [ 09/25/2031(1Z*.......
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02-25-36.........cccccvurer | e 06/27/2011| PAYDOWNS 504,755 | ...........504,755 | ...........454,279 | .........456,702 | ......cccocovvirer | 00048053 [ oo [ 48,053 [ ..ovevcrvvriens [ eereeeen 504,755 | s | e 02/25/2036| 1Z*.......
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 35.......ccocees [ vonee 06/27/2011{ PAYDOWNS.......cocvieriinirirenes | errerenineirerenineees | veeeniens 787,562 220,862 08/25/2035(1Z*.......
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 0935; 06/27/2011| PAYDOWNS 315,862 | ............315,862 | ...........244,004 | ...........240,399 | ..ccocoomvrimmrnns | e 75463 | corviieriieiins | e 75,463 | .vvvverviiiene 09/25/2035(1Z*.......
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8-25-31.......ccvcvvvrcs [ e 06/27/2011{ PAYDOWNS........ovvmrrinrinerenes | ceverneineirerenieeees | eveeeiens 168,671 | ........... 168,671 | ........... 144,900 | ......... 154,254 | oo | et 14T | | e 4817 | e | e 168,671 [ s | e 08/25/2031| 1Z*.......
86358R FU  6|SASC 2001-9 B1 MEZ CSTR* 07-25-31........cccocevvene | e 06/27/2011| PAYDOWNS .85,591 (70) | oo [ eerrerenenn85,597 [ e [ e 07/25/2031(1Z~.......
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 2-25-32.......c.couvreres | ceeee 06/27/2011| PAYDOWNS.........ovvveririnriinns | cormrerneeisnineiienes | vvvieninns 142,202 | ........... 142,202 | .............95,784 | ... 98,837 | oo | 083,365 | | 43,365 [ ..o [ e 142,202 | e | 02/25/2032
86358R XZ 5|SASC 2002-AL1 A3 SEQ 3.45 2-25-32.. I 06/27/2011| PAYDOWNS 294,785 | ... 294,785 | ...c00ii265,169 | .eirnni267,227 | oo | 07,558 | s | e 27,558 | ..ovvereeririnne 02/25/2032
86358R  YB  7|SASC 2002-AL1 APO PO 2-25-32........occovvvevermrrernns | e 06/27/2011| PAYDOWNS .89,671 20,900 . | 02/25/2032
86359A ME  0|SASC 2003-AL1 A SEQ 3.3565 4-25-31.... B 06/27/2011{ PAYDOWNS........ovvmrirnririrenes | corvernnnerersnesies | v 162,485 | ........... 162,485 | ... 141,685 | ........... 142,612 | oo | e 19,873 | | e 19,873 | oo 04/25/2031
86359A MG  5|SASC 2003-AL1 APO 4-25-31.......cvumrereireirnneinnins | eeee 06/27/2011| PAYDOWNS 66,625 | ..o 66,625 | 88,926 [ 52,610 | s | e 14,015 [ | 14,015 | oo 04/25/2031| 1Z*.......
86359A QS  5|SASC 2003-10 A SEQ 6.0 4-25-33.......cccvvvrerervvrnnns | oene 06/27/2011| PAYDOWNS 32,004 | ............32,004 | .............30,804 | ............30,905 | ..o | v 1,099 | i | 1,009 [ .o 04/25/2033| 1Z*.......
86359A WR  0|SASC 2003-AL2 A SEQ 3.3565 1-25-31.......cevvervvrens [ e 06/27/2011{ PAYDOWNS.......ooovveererenereeienies | coeeresesreinsesseniins | oveesiones 425,730 | coovrvrne 425730 | oo 333,714 | 338,842 | i | 86,888 | ... | e 86,888 |...cccorvrvrnnn 01/25/2031
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31 IO 06/27/2011{ CASH DISTRIBUTION... P [FOTTTTON I 138,782 | v 305,308 | .oererni237,378 | oo 84,658 | s | i T4N24 | v | e T4124 | o . 101/25/2031
86359A WT 6 |SASC 2003-AL2 APO 0.0 1-25-31......ovvvrvvreriricenins | oene 06/27/2011{ CASH DISTRIBUTION... 202,247 0 . 101/25/2031
86359B RB 9| SASC 2004-9XS 1A4A SEQ STP 5-25-34. N 06/27/2011| PAYDOWNS 64,088 | ..o 64,088 | ............53,994 | .......ei55,990 | oo | e 8,098 8,098 05/25/2034(1Z*.......
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6-25-36.........cevevvvvurns | e 06/27/2011| PAYDOWNS 40,218 | e 40,218 | oo 31,268 | o 14579 | | 25,639 25,639 06/25/2036| 1Z*.......
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 0945........c.c.c. | e 06/27/2011| PAYDOWNS.......cooovveremmmrirerins | crereeerneesssenensienes | veeiseinns 131,853 | v 131,853 1638 | 93,757 [ | e 38,102 38,102 | covoevrerineens | e 131,853 | oo [ e [ v (V] IO 315 |09/25/2045| 1Z*.......
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03-36.......ccomeererenrens | eeee 06/27/2011| PAYDOWNS 338,011 | oo 338,011 | 1iriiri:239,988 | ..o | e | s 98,023 | ..ocvvriieiinns | e 98,023 | ..ovvvvereei | v 338,011 [ i [ e | e (V1 IS 64 |03/25/2036| 1Z*.......
870537 AA  5|SWEETWATER INVES 5.875 05-15-14 A13.. e 05/15/2011| SINKING FUND PAYMENT........ | cooverrererneenvnnneins | cervreren 163,706 | oo 163,706 0 | e | ereereeend 183,706 | oo [ [ v (V)N I 4,809 | 05/15/2014] 2...........
871928 AJ 6|IBM-TIERS 97 7.35 6-01-17 AL 111714 e 06/01/2011| SINKING FUND PAYMENT........ | covererererneerneenneins | eerrereenn 387,107 | i 387,107 | .0 392,539 | i 390,115 | oo [ e (159) (159) | cevvvverveirneen | wrreereern 389,956 | oo [ e (2,849) | ....... (2,849) | ...... 14,226 |06/01/2017| 1FE......
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513.....cvvvvevns [ e 04/01/2011{ SINKING FUND PAYMENT........ .3,280 0 [ | e 3,280 | i [ | e (1 [ I 73 109/15/2013
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513.......c.coevrne | cevne 04/08/2011| SINKING FUND PAYMENT........ (VN UPURPOROPPORN ISOPPURRRRRPRRC X' 7.4 A ISOUOTORTRTON OOROTOTORPOOR SO (V] IO 76 |09/15/2013
87203R AA  0|BAE SYTM ASST 6.664 9-15-13 A091513.....ccvvvevns [ e 05/13/2011{ SINKING FUND PAYMENT........ 115 0 [ o | e 115 s [ [ i) (V1 IO 3 109/15/2013
87203R AA 0 |BAE SYTM ASST 6.664 9-15-13 A091513. 06/15/2011| SINKING FUND PAYMENT........ | corvvernerenerverirenes [ v 768,176 0 09/15/2013
872162 AH  5|TAL2011-2AAABS4.315-26......ccovvenirrincrircrns | e 06/20/2011| PAYDOWN .75,000 0 05/20/2026
881561 LE  2|TMTS 2004-11HE A SEQ FLT 10-35 B 06/27/2011{ PAYDOWNS.......covermrvrinirninnns | crrverssensiersnineees | oveeninens 107,231 | oo 107,231 | 085,919 | 86,174 [ s | 21,057 | ovrvrveivinn | erieines 21,057 [ .o 10/25/2035| 1Z*.......
881561 LS  1|TMTS 2004-19HE M1 MEZ FLT 10-34......ccccovvvmvvree | eene 06/27/2011| PAYDOWNS.........ooovvrererrreeriens | cooereresriesssessinnns | corvrsniaadd 483,280 | ....covvne 483,280 | ..ocovnees 413,808 | ............ A14,780 | oo | e 68,500 | ..o | cerreennd 68,500 [ ..ovvrnceririns [ e 483,280 10/25/2034| 1Z*.......
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8-36........ccvvvvvvees | o 06/27/2011| PAYDOWNS 89,349 | oo 89,349 | ..o 86,669 | ..oovrvne. 86,784 2,565 2,565 | oo | s 89,349 08/25/2036| 1Z*.......
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881609 B@ 9 |TESORO PET CORP PN 7.47/7.50 7-17-12......cccccoee | oene 05/04/2011| PAYDOWN 3,000,000 | ......... 3,000,000 | ........ 2,547,140 | ......... 2,884,407 | .ooovvvverrecns | e 115,593 | oo | v 115,593 | oo | v 3,000,000 | .oooevvrcririnen | e | e 0 | 104,375 | 07/17/2012|3...........
885220 DX 8| TMST 2003-4 M1 MEZ FLT 09-43.......ccovvvvmvvvrnvrrenes | eene 06/27/2011| PAYDOWNS.........covvvrevrimiernnes | crrereneeneninnsrnenes | vevernenenn 199,270 | 1iiii00199,270 | 100 168,382 | oo [ | v 30,888 | ..o | e 30,888 | .o 09/25/2043| 1Z*.......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11-16-39........covvvevervrrcns [ o 06/16/2011| PAYDOWNS 0 11/16/2039| 1Z*.......
89656C AA  1|TRL2010-1A A ABS 5.194 10-16-40..........coecevvrienens | ceeee 06/16/2011| PAYDOWNS 0 10/16/2040{ 1Z*.......
90041N  AA 9| TURNING STONE 9.125 09-15-14 C10@104........... | ..... 05/24/2011| CASH TENDER OFFER 201 201 09/15/2014 4FE......
90210E  AF 3 |TEXAS COMP ELEC TL B2 L+350 10-10-14......cccc0. | vouue 04/07/2011{ EXCHANGED.........cocovvvrivvirnrnns | crrvrvverenneivernnnes | v 1,778,752 | 11,944,584 | (.. 1,688,713 | .o 1,768,231 | oo | s 10,521 [ .o | v 10,521 | oo 10/10/2014| 4FE......
90210E  ZZ 2| TEXAS COMP NON-EXT TL L+350 10-10-14........ccc. | v.ove 04/07/2011{ CONSENT FEE.......... 9,723 0 10/10/2014| 4FE......
90210E  ZZ 2| TEXAS COMP NON-EXT TL L+350 10-10-14........coc. | vouve 04/19/2011{ PAYDOWN 70,239 | v 70,239 53 53 10/10/2014| 4FE......
90262W AA 1|UBSPFD FDG TRII 7.247 C11..ovverrverveins | e 06/27/2011| REDEEMED BY CALL......ccvvreves | covrmrernirisnineivens [ v 500,000 | ............ 500,000 | ............534,750 | ............ 534,750 0 01/01/9999| 2FE......
90263A AQ 3 |UCFCM 1997-1 B1 MEZ 0.000 1-15-17.....cccrvvvrvvras | v 06/15/2011| PAYDOWNS ....50,180 0 01/15/2017| 6Z*.......
908594 AC 8 |UNION TANK CAR CO 4.71 05-15-20 NC......ccovvrvves | vonne 05/15/2011{ SINKING FUND PAYMENT........ | coovvvvveneirernnincires | v 818,182 ..818,182 818,182 | v 818,182 (01 SO ISV 818,182 [ .ovvvvvvrirnns | ervervrvniens | vvrrveinnnnn0 | i 19,268 |05/15/2020(1...........
91800K AB 2 |UTILICORP CANADA 7.75 06-15-11 NC......ecvorvverece | e 06/15/2011| REDEEMED........ccoovvvenrrerirenis [ v | evereeens 1,500,000 | ......... ,500,000 | ......... 1,430,000 | ......... 1,486,299 [ ..ooovervrnirs | cvvrin 13,701 [ | e 13,701 | v | e 1,500,000 [ ...voureenrrree | oerererrreeiens | cerereeereenns 0 s 58,125 |06/15/2011| 2FE......
921796 FZ 6 |VMF 1999-A 1A5 SEQ 6.555 03-07-23........coccovvvencns | erne 06/07/2011| PAYDOWNS.......ooovvvrerieererinns | creererneeisseiseiiinnes | eveiineinns 177,831 | e 177,831 | v 182,666 | ...ccvvvne 177,831 (V1 ORI ISP 177,831 | oo [ [ v (V)N I 4,719 |03/07/2023| 1Z*.......
92344R  AA  0|VERIZON NEW ENGLAND 6.50 9-15-11 NC............ | ... 04/27/2011| REDEEMED BY CALL......coovverer [ crrrerirerineninrinnis | cveeenns 6,140,940 | ......... 6,000,000 | ......... 6,339,460 | ......... 6,035,218 | ..oovvvvvrrerrne | crerene(15,949) | oo | e (15,949) | ovvovvvvvvvinns | e 6,019,269 | ...cocoovervnr [ e 121,671 | ..... 121,671 |..... 240,500 |09/15/2011| 1FE......
92925C CC  4|WAMU 2006-AR1 1A1A SEQ SSNR FLT 0146.......... | ..... 06/27/2011{ PAYDOWNS.......covvernriernrienn | crvrrereerverennnires | verrereen 82,728 | i 42,725 | 34,500 | 34,928 | e | e 797 [ s [ e T797 | oo 01/25/2046| 1Z*.......
92935H AA  7|WCP 2010-1 A4.141 11-15-15 AL15. ..o [ e 04/15/2011{ SINKING FUND PAYMENT... (99) 11/15/2015| 1FE......
92935H AA 7 |WCP 2010-1 A4.141 11-15-15 AL15......ooevevrrrcrrins | ceene 05/15/2011| SINKING FUND PAYMENT. 0 11/15/2015| 1FE......
92935H AA 7 |WCP 2010-1 A4.141 11-15-15 AL15....ooovvverircrnns | ceene 06/15/2011| SINKING FUND PAYMENT......... | coveveneenerrnneirnenns | ovrirneernen 24,336 | i 24,336 | oo 24,229 | 024,336 [ o | e (103) (103) 11/15/2015| 1FE......
939333 AC 4 |WASHINGTON MUTUAL 6.875 05-15-11 NC......c..o.. | oo 05/15/2011| REDEEMED.........ccoovvvemrrrerirenns [ e | cveeens 1,000,000 | ......... 1,000,000 | ......... 1,178,703 | ......... 1,010,602 | ..cooovvevvrvrres | e (10,602) | ..o | e (10,602) | ..voovvvvnrinen 05/15/2011| 1FE.....
939335 T3 9| WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17......ccovvvvre | vonee 06/27/2011| PAYDOWNS 7,078 T078 | e 6,883 0 05/25/2017| 1Z*.......
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3-25-18........ccceuues | e 06/27/2011| PAYDOWNS 91,230 | v 91,230 .88,949 928 928 03/25/2018
939336 TX  1|WAMMS 2003-MS7 P PO 3-25-33.......c0cmrvrerirrernnns | e 06/27/2011| PAYDOWNS 7,263 7,263 2,463 2,463 . | 03/25/2033
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 7-25-36........ccccovuurer | e 06/27/2011| PAYDOWNS 9,650 | covvrrenne 15,457 12,211 .T7,418 2,232 2,232 07/25/2036(1Z*.......
941034 AB 6| WASI 2006-HES1 M5 MEZ FLT 6-25-11........cccovvrns | eene 06/25/2011| PAYDOWN 3,000,000 | ......... 3,000,000 | ........ 2,167,500 | ......... 1,200,000 | ...coovveerrirnren | e 1,800,000 |...cocovvrverirns ...1,800,000 |...ocovreerirene , 06/25/2011| 6Z*.......
94976Y 20 7 |WELLS FARGO CAP VI F 7.00 9-1-31CC25........cccc. | e 04/25/2011| REDEEMED BY CALL......cocoverer [ corerirerenenriseiinenns | cvereens 1,625,000 | ......... 1,625,000 | ......... 1,663,600 | ......... 1,583,845 [ ..o | cvrvi I IR IV 79,755 | oo | e 1,663,600 | ..ooovererrens | o (38,600)| ... (38,600) | ...... 45,500 |09/01/2031| 1FE......
94980G AR 2|WFHET 2004-2 M4 MEZ FLT 05-34.......c.covvvrmrrvmrerns | e 06/27/2011| PAYDOWNS.......cooorvrerrrirerinns | creererneeinssiseisienes | eveineenns 116,117 | v 116,117 | o 80,119 | oo 80,440 | ..ooovvrrerries | e 35,677 | oo | e 35,677 | o | v 116,117 | oo [ e [ v (VI IO 679 |05/25/2034|1Z*.......
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7-25-37......cccvvvvvers | o 06/27/2011| PAYDOWNS 168,157 | oo 168,157 | .o 181,190 | 138,045 | s | 30,112 | i | 30,112 [ | e 168157 | s e | eviieennn0 | 26,398 |07/25/2037|1Z*.......
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR......ccovuees [ vouee 06/27/2011| PAYDOWNS 126,312 | oo 126,312 | oo 96,629 | 198,047 | s | 000028,265 | e | 028,265 [ | e 126,312 | e e |0 | 1,494 |03/25/2036( 1Z*.......
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03-36..........couceeerrrurine [ o 06/27/2011| PAYDOWNS 25735 | v 25,735 | oviiieren25,156 [ oriirernn25,183 [ i | v B52 [ [ i 582 [ | 25,735 [ | | v (1[N 588 |03/25/2036| 1Z*.......
94983Q AN 6| WFMBS 2006-3 APO PO 3-25-36.........cccormurmerierenns [ o 06/27/2011| PAYDOWNS 5,394 5,394 | 3075 | 3701 | | e 1,693 [ oo | v 1,693 [ e | 5,394 | i | e | e (V1 [T 03/25/2036| 1Z*.......
94986L AJ 3| WFMBS 2007-16 1APO PO 12-37......ccvvvumrrimrinrri | e 06/27/2011| PAYDOWNS 298,812 | ..coouee. 298,812 | ............239,984 | ... 239,042 | .ooovrvriieriins | s 59,770 59,770 | oo | e 298,812 [ s [ v | e (V1 I 12/28/2037{1Z*.......
94986M AA 0| WFMBS 2007-AR10 1A1 SEQ SSNR CSTR.........cc.. [ ... 06/27/2011{ PAYDOWNS........ovvmrrinriirene | corverneneersnisnies | oveeniens 406,512 2,268) (2,268) | cooeveveevrerens | creererneenB06,512 | oo e | e | 10,361 |01/25/2038
949912 AA 7 |WFALT 2003-1 1A1 SEQ5.75 9-25-33......c.cevomvrvernes [ e 06/27/2011| PAYDOWNS .95,609 ..6,289 09/25/2033
961548 AS 3| WESTVACO CORP 7.50 06-15-27 A0419.........ccouvws | e 06/15/2011| SINKING FUND PAYMENT........ 580,000 (94) 06/15/2027
96928* DZ 7 |BANK OF AMERICA 2011-D 5.60 10-15-29.......ccc0 | e 06/15/2011| PAYDOWNS 32,674 (1) 10/15/2029
986141 AA 7 |YONKERS RACING 11.375 07-15-16 C13.....ccccccovves | vouee 05/18/2011| CONSENT FEE.......... 11,325 0 07/15/2016
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986141 AA 7 |YONKERS RACING 11.375 07-15-16 C13.......ccccovves | eene 05/19/2011| CITADEL SECURITIES........cccoee [ croerirmrimeninrirnnis | crereeens 1,003,395 | ............ 906,000 | ............ 960,164 | ............ 963,876 | ...ocvvrrereririins | cerirenns (3,736) | cvoovereririens [ s (I R 960,140 | ...covvvvrerrns | o 43,255 | ...... 43,255 | ... 88,458 |07/15/2016| 4FE......
98883* AA 4 |NAYLOR PUBLISHING L+600 08-04-12..........oocenine | coene 04/20/2011| EXCHANGED.........cccoevvrinirienes [ crrerierineenssisenns | evereens 4524594 | ......... 4,547,331 | ......... 4524594 | ........ 4,538,449 | ..o | e 1,567 [ oo | v 1,567 [ ovvecrierinee | e 4,540,016 | ..cooovvvrirrns | oo (15,422)| ..... (15,422) | ...... 93,712 | 08/04/2012|5...........
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12-31-12.....cccconvvuvnce | e 04/25/2011| CONSENT FEE......... 22,737 | e | i 22,737 (V1 OO ISV 22,737 | oevverneenns [ o | e (V1 I 12/31/2012|4Z........
98883* ZZ 2| NAYLOR PUBLISHING L+1025 12-31-12......cccouvvune [ coene 06/30/2011| PAYDOWNS 203,791 | oo 203,791 | oo 201,754 39 39 | | s 201,793 | oo | s 1,999 | ... 1,999 [ 12/31/2012]4Z........
3899999. Total - Bonds - Industrial & MISCEIIANEOUS. ........ruuirriresiressersserssesssens s sttt st sninnes | sses 239,099,988 | ..... 244,142,198 | ..... 233,187,718 | ..... 210,411,487 ....9,166,888 | ...cooovennn0 | 9,166,888 | ..............0 | .....234,249.687 | ..............0 |..4,850,303 |..4,850,303 |..8,350,332 |...... XXX... [.XXX...
Bonds - Credit Tenant Loans
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14......cccoovviver | s 04/01/2011| SINKING FUND PAYMENT......... | cooeverererneereeinenns | vereeeernnns 23,989 0 | e | 23,989 | i v [ v (V] IO 513 |12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14.....cccoovvvver | s 05/01/2011| SINKING FUND PAYMENT......... | cooverrrerirneirneeinneins | eeevrerennns 24,117 0 [ o | e 28117 | s [ [ i (VI IO 644 |12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14......cccevviverr | s 06/01/2011| SINKING FUND PAYMENT........ | cooveverererneerieinnnes | vereeeriins 24,246 0 | o | e 28,286 | s [ [ i (V] I 777 |12/01/2016) 1...........
23328* AA  5|WALGREEN-BETHLEHEM PA 6.69 9-15-18............. | ... 06/15/2011| PAYDOWNS 42,487 (75) 09/15/2018
23349* AA  0|DTE ENERGY CTL 7.40 11-15-16......ccvrvrrrrvrrvrrrnirnns | verne 06/15/2011{ PAYDOWNS.......coovemririnnrnninnns | crrverssmnsirernnineies | oveeninnes 175,372 (599) 11/15/2016
55277@ AA 6| WALGREEN CO-HALTOM CITY 6.69 2-15-19.......... | ..... 06/15/2011| PAYDOWNS .26,845 (46) 02/15/2019{1...........
95259 AA 2 |WALGREEN CO-W DUNDE IL 6.69 12-15-18........... | ..... 06/15/2011| PAYDOWNS .36,226 (63) 12/15/2018|1...........
96928* AN 7 |HD CTL WM BLAIR 2005K 5.107 1-15-36C.........ccooee | coene 06/15/2011| PAYDOWNS .27,090 0 01/15/2036| 2...........
96928* CN  5|WALGREEN-AURORA IN 6.66 09-15-31 06/15/2011| PAYDOWNS 19,128 0 09/15/2031(1..
96928 CP 0| WALGREEN-PROVIDENCE RI 6.66 10-15-32.......... | ..... 06/15/2011| PAYDOWNS .22,260 0 10/15/2032(1..
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6-15-33............. | ..... 06/15/2011| PAYDOWNS 18,214 0 06/15/2033| 1..
96928* CR 6| WALGREEN-CHICAGO 6.66 05-15-34..........ccovvenvne | coeee 06/15/2011| PAYDOWNS 22,302 0 05/15/2034|1...........
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10-15-33.......... | ..... 06/15/2011| PAYDOWNS 4879 | e 14,879 | oo 14,879 | v 14,879 0 10/15/2033(1...........
96928* CU 9 |LOWES WM BLAIR PASS 5.90 02-15-29........cccovurer | coene 06/15/2011| PAYDOWNS 198,039 | v 98,039 | .o 98,963 | ..vvvvrnene 98,935 [ ..o | v (10) (1) ] T 98,925 02/15/2029|1...........
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1-15-35.....c.ccccevvres | verne 06/15/2011| PAYDOWNS .36,353 (2 (2) 36,712 01/15/2035)
96928* CZ 8|CVS CAREMARK CTL 2010E 7.25 01-15-36. .| 06/15/2011| PAYDOWNS 13,104 (1) (1) 01/15/2036
96928* DB 0 |HEWLETT-PACKARD CTL 5.00 12-15-17..cocvovviracs | e 06/15/2011| PAYDOWNS 236,000 | ............236,000 | ............238,223 | ........... 238,094 | ..oovvirrrnirinns | v (97) (97) 12/15/2017
96928* DE 4 |KOHL'S CORP CTL 5.80 01-25-29........cccevvvererirerins | ceene 06/25/2011| PAYDOWNS.........oovvvreririrnriinns | coermrernseissineiinenes | vevieninns 145,789 | ... 145,789 | .o 147,145 | L AATA23 | i | s (17) (17) 01/25/2029| 2...........
96928* DH 7| WAL-MART JOHNSON CTY NY 4.56 8-15-30......... | .t 06/15/2011| PAYDOWNS 79,264 | i 79,264 | oo 80,010 | ovvvrinens 80,002 (6) ()] N 79,996 08/15/2030[ 1Z........
4199999. Total - Bonds - Credit TENANT LOBNS. .. ....rvuuieuirsieieiesiseis sttt | erinninas 1,085,704 | ......... 1,085,704 | ........ 1,118,010 | ......... 1,107,842 | oo (U (916) 0 (916) [ 1,106,926 | ......cocc....0 | .....(21,220) | .....(21,220) | .....27,244 | ...... XXX... [.XXX...
8399997. TOtal = BONAS = PAM 4.ttt | seea 246,660,663 | ..... 251,700,250 | ..... 240,980,667 | ..... 218,313,800 ....8,860,163 ...8,860,163 | ...ooooiee0 [ oo 241,845,275 .4,815,392 |..4,815,392 |..8,554,123 | ...... XXX... [.XXX...
8399999. TOAI = BOMAS. stttk | e 246,660,663 | ..... 251,700,250 | ..... 240,980,667 | ..... 218,313,800 ....8,860,163 | ...cooovn0 | 8,860,163 | ..cccoocovnn0 | s 241,845,275 .4,815,392 |..4,815,392 |..8,554,123 | ...... XXX... [ XXX...
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cvuuiirririiimiisiseiiiesissesssissssssssesssesssssssssssssssesssssssssssssssssssessssssns | svens 246,660,663 | ........... XXXeovvoere | o 240,980,667 | ..... 218,313,800 | ..ovvvvvirrinns 01]...8,860,163 | ..cccovvererrne 01]...8860,163 | ....cccco..... 0. 241,845,275 | ..ovvvrnnnd 0 |.4,815392 |.4,815392 |.8,554,123 |..... XXX... | .XXX..

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




9030

Statement as of June 30, 2011 of the 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)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | MERRILL LYNCH.. |.07/09/2010].07/07/2011| .....cvvoeveerirne | wevne 1,954,980 [1067...ccovvvives | ovvenne 123,010 | oo | v | e 348,660 |*#... | .coooene 348,660 | ........ 125,086 | ..o | oo (61,505) | vvovercereernne [ o A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A......... EQY/INDEX | BNP PARIBAS NY. |.08/31/2010|.08/11/2011] ..........ccconvv. 22,173,500 [ 10971 | v 82,147 | oo | e | e 352,131 [ " | oo 352,131 | ........ 116,201 | oo | e (41,074) | oovoovrriiens [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | BARCLAYS........... .09/13/2010.09/08/2011| ...ovvvnervrines | wenee 2,138,486 | 1096.......ccccee | wornenn 135,089 | .ooouevverenerienes | veersernenseniens | e 371,146 |*#... | oo 371,146 | ........ 152,398 | ..oovvererrcrinenn | e ((C:725) S P A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.10/18/2010|.10/13/2011 3,316,938 .165,826 338,111 [ " | oo 338,111 | ... 168,425 (82,913 | e | s A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.11/12/2010|.11/10/2011| . 8,853 188,708 | *#... 188,708 9,001 (49,426) | ...oooververirrins [ o A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.12/10/2010].12/08/2011] ......ccvvverereree | wevne 3,862,999 .181,648 “#. 1(90,824) | oo | e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .01/14/2011(.01/12/2012] ....cccvvvrrrrerne 11,851,888 [ 1286......c.ccvvs | v Mo 59,110 | 113,956 | | e (R02:K) 1 R IO A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.02/11/2011].02/09/2012] ............connc. 102,624,649 [ 1320 [ e | 52,944 | (12,887) [ i | e (32,816) | vvrvercereerins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .03/14/2011(.03/09/2012| .....coovvrvrrenrs | e 2,853,654 | 1321...cccvivris [ e “#.. (23,592) | cvvvverrireirnne [ A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.04/15/2011|.04/13/2012 ....3,131,907 X “#. (21,325) | oo | e A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.05/13/2011|.05/11/2012] . ....2,645,242 64,459 |*#... ..64,459 (8,097) [ o [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.06/10/2011(.06/09/2012 .....2,660,718 157,576 |*#... | oo 157,576 | ..oiein59,489 | e [ e [ [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .07/07/2010.07/06/2011| ....vvvvvrerenee ....18,850,278 [ 1028......cccovee. | crvrnc 640,835 | ...oovvrerirerins [ e | i 1,187,531 [*#... | ... 1,187,531 | ........ 493,574 | oo [ e (320,418) | vvvvverrereeries [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .07/07/2010|.07/06/2011| .....vvnvvrrrnnne 18918177 [1028.....cvvees | v TA2,514 | oo | e | e 1,399,902 [*#... | ..... 1,399,902 | ........ 582,218 | ..ovveerireiscins | s (371,257) | cevvoeverecianns [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.07/07/2010|.07/06/2011] ...........cconvc... ...12,680,592 [ 1028......ccovvee | covrne AT5,371 | oo [ s 925,655 |*#.. 925,655 252,535 | ..vvvvereriicins | s (237,686) | ..vvvvvrrerceries [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . .07/21/2010|.07/20/2011 ....19,378,602 [ 1083......cccoveee | covrnc 604,352 | e 1,207,027 | ........ 549,232 | oo | s (302,176) | vvovvvrrereirens [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . 1.07/21/2010{.07/20/2011 ....19,516,478 | 1083.....ccceves | vrrnned 697,274 1,419,051 [ | ... 1,419,051 | ........ 649,653 | ....covveviierens [ e (348,637) | .ovovvrrvviririrenns [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.07/21/2010|.07/20/2011] ......c..vvernvene ....14,051,490 [ 1083......cccvveer | covrnr A5T 41T | oo [ e | s 1,032,680 |*#... | ... 1,032,680 | ........ 332,191 [ | s (228,706) | ...ooovvrrercerens [ o A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .08/09/2010|.08/06/2011| .....cconrvvrrrnnee ...26,740,944 [ 1122, | v 783,651 | .oocvevevneirernns [ e | i 1,510,039 [*#... | ... 1,510,039 | ........ 757,305 | .ooveerrverncins | s (391,826) | ..ooovvrrirrirens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .08/09/2010|.08/06/2011| .....couvevurrenee 26,713,761 [ 1122, | e 893,841 | ... [ e | e 1,750,574 [*#... | ..... 1,750,574 | ........ 880,594 | ..o | s (446,920) | ....oovovrerririns [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . |.08/09/2010|.08/06/2011 L A7,148,821 [ 1122, | e 532,212 1,208,764 |*#... | ... 1,208,764 | ........ 502,031 [ .ovveverreriveins | s (266,106) | ...eoovvrrercerins [ e A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. .08/23/2010.08/20/2011| . ....19,334,646 .545,027 ,066,637 |*4... | ... 1,066,637 463,135 [ [ e (272,513) | oo [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . |.08/23/2010|.08/20/2011 121,150,872 {1072, | v 693,523 1,381,606 |*#... | ..... 1,381,606 | ........ 602,644 | ...cooovvvrcrricns | s (346,762) | ...oovvvrrercerins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .08/23/2010|.08/20/2011| ....cevnvvrrrnnee ....16,218,563 [ 1072....ccccvvves | crvrs BAT,T21 | i | e | i 1,151,219 [*... | ... 1,151,219 | ........ 357,980 | ..covvvrrrrrineins | s (258,861) | vvvevvrrercirens [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.09/08/2010|.09/06/2011| .................... ...20,238,186 [ 1105......cccovvee | crvrs 582,129 | ..cvovrrverrernns [ e | e 1,104,498 [*#... | ... 1,104,498 | ........ 539,232 | .ovvvvrrreririns | s (291,084) | ...oooverrerriins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .09/08/2010/.09/06/2011| .....cconvvrrrenee 23,498,299 [ 1105.....cccovvver | covrer AL TR IURTIN I 1,499,276 [*#... | ..... 1,499,276 | ........ 731,759 [ v | s (387,628) | ..eovvvrrireirins [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.09/08/2010{.09/06/2011 ..20,196,213 | 1105....cviccs | v 627,366 .1,463,555 [*#... | ... 1,463,555 | ........ 555,045 | ..o [ e [RRECHIK) ) RN P A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. .09/22/2010.09/20/2011| . ....23,652,973 647,879 ,208,367 |*#... | ..... 1,208,367 824,251 | oo | e (323,940) | vvvvvererercerins [ e 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 L1ATABIS ML 1474813 | ... 761,498 | oo | s (390,051) | vvvovvrrerrirens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | WELLS FARGO..... |.09/22/2010|.09/20/2011] ..........occonuv. ....18,535,255 [ 1143....cccccvvvee | v 533,977 | v [ e | e 1,296,736 |*#... | ..... 1,296,736 | ........ 627,273 | oo | s (266,988) | ....oovvrrerririns [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .10/07/2010|.10/06/2011| ....ccouvvrrrnee ..29,814,926 [ 1160......cccrveer | covrens LY £: X R IURTIRN ISR 1,490,025 [*#... | ..... 1,490,025 | ........ 788,060 | ...ovovvrrerrrvcens | o (416,394) | coooovvericins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .10/07/2010.10/06/2011| ....oonrvvrrrnnne ....33,660,023 [ 1160.....ccccoeers | . 1,096,590 [ ...coovveriieeinns [ e | e 1,982,403 [*#... | ..... 1,982,403 | ... 1,048,049 | ..ooovviveirncins | s (548,298) | ...ooovvrrerrirnns [ A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . [-10/07/2010|.10/06/2011 ...19,985,196 | 1160......cccrvver | covrs 574,589 1,367,546 |*#... | ... 1,367,546 | ........ 722,738 | oo | e (287,292) | cvvovverererceins [ A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE .10/21/2010|.10/20/2011 ..:23,605,741 [ 1178 | i 667,397 b 0 1,122,383 | ........ 614,660 | ...coovverrvrrrcns | s (333,696) | .cvoovvrrereirens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|JPM CHASE........... .10/21/2010[.10/20/2011] ....ovvvevvrvrerne ..29,490,674 | 1178..cccvvivvcs | v 990,223 | oo [ e | e 1,684,534 [*4... | ..... 1,684,534 | ........ 921,858 | ..o [ e (495,114) | oo [ v A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A........ EQY/INDEX | MERRILL LYNCH.. |.10/21/2010|.10/20/2011] ......c.cvvvrnvvns +..15,809,819 [ 1178, v | crvrs 468,993 | ..o [ e | s 1,069,890 |*#.. | ..... 1,069,890 | ........ 637,161 | e | s (234,498) | ..o [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX|MERRILL LYNCH.. |.11/09/2010|.11/06/2011| .......c.evrurnne ...44,259,100 | 1226.........cc0.. | ooe. 1,150,667 | oo | e | e 1,824,247 |*#... | ... 1,824,247 | ... 1,067,495 | ..coovvvrerecins | e [CYET10) ) [N P A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | MERRILL LYNCH.. |.11/09/2010|.11/06/2011] ...........cconuv.. ....37,320,899 e 1110,326 | e | e | i 1,768,717 [*#... | ... 1,768,717 | ....1,034,842 | ...oovvvrvvrircn | e (555,163) | .vovvererercerins | e A
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | BARCLAYS........... .11/09/2010.11/06/2011| ...vcvvvvvvrranee ..29,604,232 [1226......cccooce. | cor 775,938 | oo [ e | e 1,699,604 *#... | ..... 1,699,604 | ....1,132,276 | ..oocoovvrrvrircrs | crr (387,989) | .voovvrrercerins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | BNP PARIBAS NY. |.11/23/2010|.11/20/2011] ......c.cvvernecne ...30,795,795 [1200......cccrveer | covrr 780,079 | .oocveeevnerreenne [ e | e 1,312,258 [*#... | ..... 1,312,258 | ........ 715,151 | v | s (390,040 | vvvuvvrererrirens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A......... EQY/INDEX | BARCLAYS........... .11/23/2010.11/20/2011| oo 29,194,031 [1200......ccouver | correns 843,897 | ... [ e | e 1,433,784 [*#... | ... 1,433,784 | ... 783,617 | v | e (421,949) | covovviriins [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | BARCLAYS........... .11/23/2010.11/20/2011| c.oovevvrinee ....18,910,266 | 1200........cocce. | covrnee 473,021 | oo [ e | s 1,186,757 [*#... | ..... 1,186,757 | ........ T8 [ e | s (236,510) | cvvvvvrrerereerens [ o A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . .12/07/2010|.12/06/2011 ...20,018,096 [1223.....cccccv | vovveene 530,599 745,693 |*#... | oo 745,693 | ........ 431,421 | oo [ e (265,300 | .vvoovvrrirrirnns [ A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. .12/07/2010{.12/06/2011| . ....17,829,240 541,822 764,575 M. | e 764,575 A42,214 | e | e (270,911) | cevvvvverereeceins [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . [-12/07/2010|.12/06/2011 ...18,309,292 [1223....cccivven | v 532,309 21,017,643 |*#... | ... 1,017,643 | ....... 677,785 | ..ovevevrcrncns | s [PLIETS) TR B A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. [.12/22/2010[.12/20/2011] ........covvvrverne ...26,236,941 [1247....ooocvee | e T16,157 [ coevevieeeiies [ eeveeeiieeiiees | v 914,220 [*#... | ........ 914,220 | ........ 564,735 | .ovveviieeies | e (358,079) | vvvvrrveeririrenes [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.12/22/2010|.12/20/2011] ......c..vvvrnven. ....24,079,206 [ 1247.....occovvvee | v 756,313 | oo | e | eereerenneens 966,536 | *#... | ....... 966,536 | ........ 594411 | v | s (378,156) | ..vvvvverrercerins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .12/22/2010.12/20/2011| ..o 18,707,376 (1247 ... | v 530,583 | ..overrrierineins | e | v 824,867 |*#... | cooooend 824,867 | ........ 552,077 | .ovveveeererrnenns | s (265,292) | vvoovvvnerirririens [ A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .01/10/2011/.01/06/2012 122,495,451 {1274 ..o [ | v 560,157 | 689,551 | ........ 362,793 | ..o | s (233,399) | vvovvererircerins [ e A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.01/10/2011|.01/06/2012] . ....27,348,921 ..785,354 964,411 | *4... 964,411 506,288 | ..o | e (327,231) | cevvoeererineirens [ A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|JPM CHASE........... .01/10/2011{.01/06/2012 15,138,889 | 1274.....covvvis | v | e 368,059 503,857 [*#... | oveees 503,857 | ........ 289,156 | ..o [ e (153,358) | ..ovvrvrernrienes [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.01/21/2011|.01/20/2012] ..........c0conve. 122,043,332 [ 1280.....ccvvver [ | v 576,970 | ..vvovrerierinee | v 663,824 | *#... | ....... 663,824 | ........ 327,258 | ..vvvveererveins | s (240,404) | ..o [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .01/21/2011(.01/20/2012| .....coovvvvrrnnee 124,340,205 {1280.....cccovv [ o | e 736,142 | oo | v 841,890 |*#... | .ooooud 841,890 | ........ AM2474 | oo | e (306,726) | ...ooovvrrerrirrns | o A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | WELLS FARGO..... |.01/21/2011|.01/20/2012] ..........ovconvc. 115,781,666 | 1280......ccvvver [ o | e 423,800 | ..o [ i 472,324 |*H... | oo 472,324 | ....... 225,107 | .ovvvvevrerrvcns | e (176,583) | .ovovvererercerins [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... .02/08/2011/.02/06/2012 127,518,624 | 1311 [ | e 756,785 751,607 |*#... | oo 751,607 | ........ 247,084 | ..ovoeeervereecrees | s (252,262) | covvoovveereieenns | A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.02/08/2011(.02/06/2012 133,314,038 | 1311 | v | e 1,033,829 1,019,874 4. | ... 1,019,874 | ........ 330,655 | ..o [ e [RZZCH10) ) RN PO A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | CREDIT SUISSE... |.02/08/2011|.02/06/2012] ...............c.... 122,820,830 | 1311 [ | e 633,677 | .o | v 481,571 | *#... | v 481,571 | oo 59,120 | coooereerrrerirenes | e (211,226) | cvvovveereeirens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .02/22/2011(.02/20/2012| .....ccovvvrrnnee ..:26,365,007 [ 1343....ccvvii [ | e 651,761 | ........ 651,761 | oo 608,031 | *#... | ........ 608,031 | ........ 173,524 | oo | v (217,254) | oo [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .02/22/2011(.02/20/2012) .....covvvrrenes 128,891,966 | 1343.....cccovive [ | e 801,999 | ....... 801,999 | oo 742,420 |*#... | oo 742,420 | ........ 207,754 | oo | s (267,333) | vvovverererriins [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . .02/22/2011).02/20/2012 +..18,663,001 | 1343, [ | e 421,478 | ....... 421,478 | 211,663 | ......... (69,322) | .vovvereireriees [ e (140,493) | oo [ e A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. .03/08/2011(.03/06/2012| . ....30,620,365 ..851,525 ..851,525 798,693 | *#... 798,693 160,049 | .o | e (PR3 ) 1 TR B A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE.......... |.03/08/2011|.03/06/2012 135,845,193 [ 1321, [ v | s 1,141,992 | ... 1,141,992 1,067,381 | *#... | ... 1,067,381 | ........ 210,884 | ..covvercricins | s (285,495) | .oovverrercerins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.03/08/2011|.03/06/2012] .................... 121,260,537 {1321 [ | e 602,662 | ....... 602,662 | .....cccoone. 431,769 | *4... | cooovee 431,769 | ......... (V10220 ) [ O (150,666) | ....oovvrrercirens | e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .03/22/2011(.03/20/2012) ......covvvvrrrenes 129,051,984 | 1279....ccvvvver [ v | e 851,885 | ........ 851,885 | ....cocvunun 914,009 [*#... | .oo...d 914,009 | ........ 275,095 | ..covvvvrerririns | e (212,971) | covvoevrerieciiens [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | CREDIT SUISSE... |.03/22/2011|.03/20/2012] ..........ccconnen. 136,735,846 [ 1279....cccvvver | v | s 1,240,600 | ..... 1,240,600 | ........... 1,327,147 [*4... | ... 1,327,147 | ....... 396,697 | ..ovveereriieins | s (310,150 | vvvvverrereerens [ o A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| WELLS FARGO..... |.03/22/2011(.03/20/2012 022,011,604 | 1279....cvivies | v | e 685,878 | ........ 685,878 709,806 [*#... | .oooee. 709,806 | .......195,398 | ....ccccovvrvvverne | corirne (171,470) | covoevrrvevnren [ e A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.04/07/2011|.04/06/2012] . ....42,636,097 218,229 | .....1,218,229 ,095,921 ... | ... 1,095,921 | ..........80,730 | cooovvrrvrivrrrenns | e (203,038) | ...oovvvrrereerins [ e A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .04/07/2011|.04/06/2012 L AT721,458 (1,336 s [ | e 1,515,392 | ... 1,515,392 1,358,400 |*#... | ... 1,358,400 | ........95,573 | oo | v (252,565) | vvoovvrerirrirens [ A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.04/07/2011|.04/06/2012] .................... 124,223,388 1,336 ..o [ | e 655,309 | ........ 655,309 | ....coerernn 449,247 |*#... | covooe 449,247 | ........(96,844) | ...cooovrrvrriins | s (109,218) | .vovverrerrerins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | CREDIT SUISSE... |.04/21/2011|.04/20/2012] ...........cconnc... 134,338,494 {1,330 ..o [ v | s 1,000,967 | ..... 1,000,967 | ..cooverenee 903,958 |*#... | .ooooud 903,958 | ....c0e69,819 | oo | v (166,828) | ...oovvvrvercerins [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.04/21/2011|.04/20/2012] ............con..... +..41,868,033 {1,330 ..ocvvvcer [ e | e 1,365,535 | ... 1,365,535 | ...........1,231,086 |*#... | ... 1,231,086 | .........93,140 | oo | v (227,589) | ..voovvrrirrirenns [ A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.04/21/2011|.04/20/2012 120,296,565 | 1,330 ...ocvverer [ | e 568,760 | ....... 568,760 | .............415444 |*}... | ........ 415,444 | ........(68,523) | .oovvevrerrrrcrs | e (94,793) | vvvvercereriens [ o A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.05/09/2011|.05/06/2012 ...49,335,806 | 1,340 ....cooovver | v | s 1,500,100 | ..... 1,500,100 | ...........1,305,554 |*#... | ..... 1,305,554 | .....c...(69,538) | coooorvoureeriicins | crvr (125,008) | ...ooovvrrereirens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | CREDIT SUISSE... [.05/09/2011(.05/06/2012] ..........c..everne ..54,522,818 | 1,340 ..covvvvvs | v | e 1,831,124 | ... 1,831,124 | .......... 1,590,954 [*4... | ... 1,590,954 | ......... (87,576) | cvovvrevrerrvrirers | vvire (152,594) | ...ovvvvrveviiriren [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A........ EQY/INDEX | BNP PARIBAS NY. |.05/09/2011|.05/06/2012] ...............c.... 125,251,585 | 1,340 ...coovvrer [ | e 742,549 | ....... 742,549 | ..o 496,011 | *#... | coovvee 496,011 | ....... [QEZG) 1 TR I (61,879) | vvrverrerenrens [ e A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| BNP PARIBAS NY. |.05/23/2011|.05/20/2012| .........cc0vuvnee 42,473,827 11,333 e | e | e 1,174,245 | ... 1,174,245 | ........... 1,159,288 | *#... | ..... 1,159,288 | .......... 82,897 | .o | e (97,854) | ovooverevvrsciren | e A




Statement as of June 30, 2011 of the 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)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | CREDIT SUISSE... |.05/23/2011|.05/20/2012] ...........cconuc.. ...46,060,352 1,333 ...oovvves [ e | s 1,396,731 | ... 1,396,731 | covvvenne 1,381,869 [*#... | ... 1,381,869 | ........ 101,532 | oo | v (116,394) | oo [ e 1 A

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | MERRILL LYNCH.. |.05/23/2011|.05/20/2012] ..........cvconvcn. 121,015,651 {1,333 oo [ | e 514,803 | ........ 514,803 | ..cooovrrenne 458,805 | *#... | .coo... 458,805 | ......... (13,098) | .vvvvernrveeirnes | v (42,900) | vvvverrereerene [ e 1 A

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A......... EQY/INDEX | MERRILL LYNCH.. |.06/07/2011|.06/06/2012] .................... ..25,844,349 {1,286 ....coovve. [ v | e 749,307 | ........ 749,307 | oo 815,241 |*#... | oo 815,241 | ......... 65,934 [ ..o [ e | e | e 1 A

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX | BNP PARIBAS NY. |.06/07/2011|.06/06/2012] .................... +...84,540,052 {1,286 ....ccoovver [ o | s 2,742,916 | ... 2,742,916 | ..cccoonee 2,999,462 |*#... | ... 2,999,462 | ........ 256,548 | ..o [ e | e | e 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.06/07/2011(.06/06/2012 ....26,191,046 v | 790,922 | ... 790,922 903,432 [*#.. | ovene 903,432 | ........ 12,510 | v [ | e | o 1 A

S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.06/21/2011|.06/20/2012] . ....47,463,212 1413471 | 1,413,471 514,787 .. | ... 1,514,787 J01,316 | oo | e [ v [ o 1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.06/21/2011|.06/20/2012 139,128,423 (1,278 ..o | i | s 1,320,442 | ... 1,320,442 1417946 M 1,417,946 | ... 97,504 [ .oovieeieeineins | e | v | e 1 A

S&P 500 CALL OPTIONS.........cc.... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.06/21/2011[.06/20/2012] ........ccoccevurne 244771 {1,278 e e | e 775115 | ... 775,115 | o 847,632 [*#... | ........ 847,632 | .......... T2517 | oo | ecveieeeiicieines [ evvieieiniiiieieeies [ 1 A

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants....... OO OO OO PP OO PO PP O PPPPPP PP POPPPPOON ....25,689,294 |....34,993,892 |....28,525,697 | ......... 82,393,249 | XXX]....82,393,249 |[....29,531,376 | .....cocouvrrrnnad 0 | ..(18,827,910)

0149999. Total-Purchased Options-Hedging Other....... s OO PP OO OO OO PP PP OO OO PPP PPN ....25,689,294 |....34,993,892 |....28,525,697 | ......... 82,393,249 | XXX]....82,393,249 |....29,531,376 | .....cocoovrrrnnad 0 | ..(18,827,910)

0369999. Total-Purchased Options-Call Options and Warrants...........c.ccoewrerenneens [ ....25,689,294 |....34,993,892 |....28,525,697 82,393,249 | XXX]....82,393,249 |....29,531,376 ..(18,827,910) | .

0429999. Total-Purchased Options ....25,689,294 |....34,993,892 |....28,525,697 82,393,249 | XXX |....82,393,249 |....29,531,376 ..(18,827,910) | .

Swaps - Hedging Other - Interest Rate

29030

PAYER SWAPTIONS 7-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND.......cccoosvvuirinricinriciiens D1.......... INTEREST. | GOLDMAN SACHS|.12/10/2008(.12/10/2015 ..........cccoonuce ..100,000,000 |0.06015.......... | ..... 2,380,000 | oo [ e | e 3,716,888 |*#... | ... 3,716,888 | ....... (464,265) | ......coorvrienns [ | e | e 1 B

PAYER SWAPTIONS 7-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND.......cccooosvvimminriiniinniiniiens D1.......... INTEREST. | JP MORGAN......... .12/16/2008|.12/16/2015 ...........covvenee ..100,000,000 |0.0585........... 1,970,000 [ oo [ | i 4,103,319 [*#... | ... 4,103,319 | ...... (G T15) USROS ISR IO 1 B

PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS | BOND...

PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND.......cccoosiviiiniirciinniciiens D1.......... INTEREST. | GOLDMAN SACHS|.11/18/2009[.11/21/2012] ........c.cccvvnuee ..100,000,000 |0.065............. | ..... 2,730,000 | oo | e | i 390,995 [*#... | ... 390,995 | ....... (726,444) | ..o [ | v | e 1 B

PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND.......ccccoosvvuiiinriicinriciiens D1.......... INTEREST. | GOLDMAN SACHS|.12/10/2009(.12/10/2013 ..........cccoonuce. ..100,000,000 |0.0695........... | ..... 3,400,000 | ..o [ e | e 1,023,499 [*#... | ... 1,023,499 | ....... (689,453) | ..o [ | e | e 1 B

PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [BOND........cccoosvvmmmiriniinriniiens D1.......... INTEREST. | BARCLAYS........... .12/28/2009].12/30/2013| ........covvrienee ..100,000,000 |0.0735........... 20003,120,000 [ oo [ | 878,313 ["#... | ccovoeu 878,313 | ....... (364,819) | oo [ | e | e 1 B

PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS | BOND........ccccoomvvimiiiniiiiniiinniiens D1.......... INTEREST. | GOLDMAN SACHS |.02/24/2010|.02/24/2014{ ................... ..100,000,000 |0.072............. 002,260,000 [ oo [ | i 1,043,437 [*#.. | ... 1,043,437 | ....... (618,164) | ....ooooveecries | o | e [ s 1 B

PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND.......cccoosivimiiniirciieniciins D1.......... INTEREST. | GOLDMAN SACHS|.09/01/2010[.09/01/2014| ............c....... ..100,000,000 |0.0453........... | ..... 2,840,000 | oo [ e | s 4,424,691 |#.. | ... 4,424,691 | ....(1,566,631) | .cooovvvreririiinns [ | e | e 1 B

PAYER SWAPTIONS 2-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND........cccoosivviminniiniinniciiees D1.......... INTEREST. | JP MORGAN......... .03/11/2012[.03/11/2013)| ..o ..100,000,000 |.0525........ccccc. | coorrieriiiniiinins | e 2,800,000 | ..oovveiriiniiinins | i 1,762,400 [*#... | ... 1,762,400 | ....(1,037,600) | ..ooovveurvenriiei | corirriiiniiseiiinns [ [ e 1 B

PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS |BOND...

.| INTEREST. | JP MORGAN......... |.11/17/2009|.11/19/2012 ..100,000,000 |0.065. .....2,760,000 346,595 |*#.. | ... 346,595 | ....... (599,941) | ...

.| INTEREST. | JP MORGAN......... |.03/11/2012|.03/11/2014

..100,000,000 |.0525........c.c.. | coovrvrniinriinins | s 4,460,000

b 3,494,563 | ....... (965,437)| ...




Statement as of June 30, 2011 of the 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
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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)
0919999. Total-Swaps-Hedging Other-Interest Rate....... s PO OO PO PO PP PP PO OO PO PP PP POP PRSPPI ....21,460,000 | ..... 7,260,000 | oo 0] e 21,184,700 | XXX]....21,184,700 | ....(7,455,919) | ..oovvivvrinnnnad () [ 0 | oo (V] [ 0 | XXX eoioee [ e XXX...on.
0969999, TOtal-SWADPS-HEAGING ONET. ... tee ettt s8££ 88 eEE 4 EE L8R 1SR 8 EE LA E L8R8k ....21,460,000 | ..... 7,260,000 | oo [ I 21,184,700 | XXX]....21,184,700 | ....(7,455,919) | ..oovvrvvrirnnnnad (U [P [O (U [P 0 | XXXeevoone [ e XXX
1159999, TOtAl-SWAPS-INEEIESE RAIE. ...ttt 8888k 0 1101 eE 8880888810888kttt ....21,460,000 | ..... 7,260,000 |................... [\ 21,184,700 | XXX]|....21,184,700 | ....(7,455,919) | ..ccovvrvrrnrnnns (V] [ [ I (V] [ 0. XXXeovovoe e XXX.......
1209999, TOI-SWAPS. . -..esrtereetee s ees st EE 88 R0 EEEEEE L8 EEEE L8 EEEE 16 HEeLE LR E LR LR E LR s ....21,460,000 | ..... 7,260,000 | oo 0 | e 21,184,700 | XXX]....21,184,700 | ....(7,455,919) | ..oovvivirirnnnnad (V] [P 0 | oo (V] [P 0 [ XXX eorooe [ e XXX
1409999, TOHAI-HEAGING OBNET. ...ttt ittt sttt sk 8884288 £EE 484 eEEES£EE £ 4EEE 150 £EeEE oL 8L E LR 81 EE L oL 1L E LAk ..47,149,294 |....42,253,892 |....28,525,697 | ....... 103,577,949 | XXX [..103,577,949 |...22,075,457 | .ccoovrvnrrnnnns 0 ]..(18,827,910) | ..oovvvvveirinnns (V) [P 0 | XXXeoioee [ s XXX
1449999, TOTAL. ..ottt ettt ettt sttt st b b e st es s s e s st e s s s s et esses e bt esseh s s et essee e bt ee s b s e et eeses e b et eesebees et eeses  48essebassessesseesesesses e b e s ee s oL s e et oL s 8o h s oAb seE A A e bbbt b s st et n st bt et enes ...47,149,294 |...42,253,892 |....28,525,697 | ....... 103,577,949 | XXX |..103,577,949 |...22,075457 | ......ccecnnnn 0 |..(18,827,910) | .cooovvvrirnrinnn (U 0 [ XXXeooiee [ XXX.......
(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 June 30, 2011 of the 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 June 30, 2011 of the 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 e TTA34 | s | e 11,774,314 TLTT4,314 | o | e 11,774,314

BARCLAYS......cocovvrririenns L ALTI315T | s | e 11,713,151 1713151 | e | e 11,713,151

BNP PARIBAS NEW YORK 218,021,249 | s | e 18,021,249 18,021,249 | coooveeeeereeeesnneienes | e 18,021,249

CREDIT SUISSE.......c.ooitriririnrirersnneenssissiessssnssssensssssesssessssessnens | sveee Y ervneenenns [ ooeNaniinins [ [ 8,345,157 | ..o [ e 8,345,157 |. ...8,345,157 8,345,157

GOLDMAN SACHS.... 210,599,510 | voverierieeereeeenns | e 10,599,510 10,599,510 10,599,510

J.P. MORGAN CHASE 280,645,702 | oo | e 40,645,702 40,645,702 40,645,702

WELLS FARGO......ccoovviiiirinnisiirersnissiisssssissssssssnsnsssesssssssssssssssssssssssssssssssees | areee Yanvnneeneies [ oo [ | 2,478,866 | ..o | e 2,478,866 |. ...2,478,866 2478,866 | ... | e
0299999. Total NAIC 1 DeSIGNALION. .....vvuieriirririsirsserssrsseessnssssesserssssss s ssessenssssssssns s ssssssnssssssssnses | onssssssssnsensssssssssssnssensnennsQ | vorsissessessssesssssens 103,577,949 0. 103,577,949 | ..o 103,577,949 | .ovvivvivinininnniiennnnn0 [, 103,577,949 | oo 0 | oo
0899999, TOAIS......eoreiierireiis ittt snisnnns | essissnennsensssssnsssnnsnensns0 | cerern i 103,577,949 0]... 103,577,949 | .oovovviiiciicis 103,577,949 | .oovvvvivvinniiciiciiinciinienn0 [, 103,577,949 | coovvviiiiciiiiicisi 0 ] oo




Statement as of June 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement as of June 30, 2011 ofthe 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. 0.010 134 450,549 16,404 148,036 | XXX..
Bank One Austin, TX (136,726) (293,562) (18,584) | XXX..
Charleston Harbor. Charleston, SC VAR 267,105 202,665 144,038 | XXX..
Community Bank of the Bay...........c...cmerreernerreenennnnns 0aKIAN, CA....ocvevrrreirreeriiissensisnnes | cossersesssssseens | senneneed 0.750 183 100,000 100,000 100,000 |XXX..
Skipjack Cove. Georgetown, MD VAR 228,735 330,355 264,457 | XXX..
Sailfish Marina Palm Beach Shores, FL VAR 615,102 556,327 356,493 | XXX..
PNC Bank Pittsburgh, PA (2,732,824) | .......... 21,579,054 | .......... 24,782,172 | XXX..
Wells Fargo Bank / Norwest Bank...............ccccovcvenereenne Phoenix, AZ 48,561 217,664 147,763 | XXX..
Bay Bridge Marina Stevensville, MD 165,762 188,882 360,862 | XXX..
Mountain View Grand Whitefield, NH 104,712 141,097 190,506 | XXX..
U.S. Bank Rapid City, SD. 3,590 3,590 3,590 | XXX..
Tropical Storage. Miami, FL 88,433 86,041 83,843 [ XXX..
Huntington Bank. Columbus, OH 15,662 14,302 12,942 | XXX..
Federal Home Loan Bank - Cincinnati................ccccccoue... Cincinnati, OH. 87,600 87,600 253,421 | XXX..
Fifth Third Bank Toledo, OH......oviriiiiiinniiisnsines | cevvessssssennns | onseneenes 0.210 943,290 943,290 | XXX..
0199999. Total Open Depositorie: XXX 317 (787,543) | . .24,079,904 ..27,679,024 | XXX..
0399999. Total Cash on Deposit. 317 (787,543) | . .24,079,904 ..27,679,024 | XXX..
0599999. Total Cash 317 (787,543) | . .24,079,904 ..27,679,024 | XXX..

QE11
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Statement as of June 30, 2011 of the 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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