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Statement as of September 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
T BONGAS .ttt ennnns | erennees 11,962,040,765 | ...oooveverrereeereereenens | e 11,962,040,765 | ........ 10,147,752,324
2. Stocks:
2.1 PrEfErTBA SIOCKS.........evuivieeicrceese ettt sttt snns | eevesassessessssaenens 15,146 | ooveeeieeeeeeeiees | e 15,146 | oo 15,146
2.2 COMMON SIOCKS. ..uvrvrerererirnrssesseseessssseesessessssssessessssssessessessssssessessssssessesssssssssnssessansnss | sessessnees 290,937,437 | .ovvvvrens 2,609,283 | ..o 288,328,154 | ............ 213,524,994
3. Mortgage loans on real estate:
3 FIESEIENS ettt | sereseennea 262,513,359 | ..o | e 262,513,359 | cooveneee 277,950,347
3.2 Other than fIFSEHENS. ......cvueireeiiireieiscieese sttt ettt ensnes | feesessessassssssessessassnssnsse | stessssssssessanssnssnssassansnnes | sesssssessassssssssessessnens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)....vvovvvveevescessereseeeseess st es sttt ns st annsies | eeessssssaees 85,302,560 | ..cooorverriirnn 992,904 | .....occovnue 84,309,656 | ....cocvevenn. 82,798,822
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....(6,737,742)), cash equivalents (§.......... 0)
and short-term investments ($.....109,303,096)...........ccovuerreruereeeieeieseeeeseessesseeessessseenieenes | eveeeseeneens 102,565,354 | ....oovevreereecreereneenes | cvereeiennns 102,565,354 | ............. 143,567,049
6. Contract loans (including §.......... 0 Premium NOLES)........cevverecrerrieeicieresei e sssssssesessnsens | avsesisssnens 145,469,391 | ..ovvvereeeeeceeeieens | e 145,469,391 | ............. 155,403,681
7o DBIVAHVES. ...ttt ettt nsntns | eestsessneed 43,291,198 | ..o | e 43,291,198 | .oocovvvvnne 87,797,370
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas T4140,673 | ..o | v 74,140,673 | .oovvane 55,770,074
9. ReCeivables fOr SECUMEIES. ..o | oesiesessens 30,716,060 | ..o | e 30,716,060 | .....cooeveneee. 9,318,927
10.  Securities lending reinVested COIALEIal @SSELS..........cvieriiiirieieseeie et eses | seesessessessssessessssessessesenss | estessessssessessessssassessessnss | soesessessesessssessessssanee [0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cc.rercrrrrnnrierincrienneseeesniseesnenes | ceeneens 12,996,991,942 | ...oovvvvvenne 3,602,187 | ........ 12,993,389,755 | ........ 11,173,898,734
13. Title plants less §.......... 0 charged off (for Title INSUMETS ONIY)......c..cvierieiciriisieieissesessiesesens [ errnereissiesessssessesesssens | srensesssssssssesssssssessessssens | sresssssessesssssssesessssenns [0
14.  Investment income due and CCTUB.............cccuuririmiiriiriinnne e esienes | cveessaneees 127,976,844 |.....ovvovviincincinens | v 127,976,844 | ............. 118,771,064
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccvevevees | vovvvreiriinnnnn. 416,651 | oo 8,040 | oo 408,611 | v, 483,352
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoeverevrivvennes | vevrreireinns 12,683,518 | oo 122,430 | .ooovrriree 12,561,088 | ...coovvneee 13,894,616
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
161.  Amounts recoverable from FeINSUIENS............c.cvuriiririnriniris s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon...............cocoeeeveevvcins | evvevicienns 10,064,845 | ......ooovevvieerceeeeens | e, 10,064,845 |.....coovevviirerieerieins
18.2 Net deferred taX @SSEL.........cc et ress st esssenssans | erssseessanes 79,745,457 | .....ccooonue 25,019,489 | ...ooooveveene. 54,725,968 | ............... 46,425,636
19, Guaranty funds reCeiVable OF ON AEPOSIL...........cveveriiierieeieirerese et s st s sssaes | sevssssesssssssessessssessesesenss | essessssessesssssssssassessnsanss | sestessesesssssssssessnsasens [0 O
20. Electronic data processing equipment and SOfWAIE..............ccueveeveeveeeieeeiseeeeeveeeses s | cvveveseesensnes 2,130,442 | ..o | e 2,130,442 | .o 4,012,488
21.  Furniture and equipment, including health care delivery assets ($.......... [0) JSSUTUTTY IR 59,887 | oo 59,887 | o 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 1,885,963 | ..o | e 1,885,963 | ..o
24. Health care (§......... 0) and other aMOUNES FECEIVADIE.............curveerererririierereie e isessesseees | cereesessesssssssessssesssssnssens | sesessssssnssnsssssssssssessnssnns | sessssssessesssssnsssessnssnnes [0
25. Aggregate write-ins for other than invested assets............coceevcveieievesieeseee s | cvereniinnas 115,393,586 | ....ccocvnenes 3467776 | ............ 111,925811 | ............. 107,591,631
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerirreeeriirieriieseseesseessesessssseessssesssssssessons | seeeenes 13,350,731,618 | ...ccvvvrvcnn. 32,279,809 | ........ 13,318,451,809 | ........ 11,470,510,707
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cccovvieviens [ covrieieiieieieieiesieieinns [ | cversssensenssssssessessssenns [0 T
28. Total (LINES 26 AN 27)........ccuurrirrrirreieeiineresesiessises s sisesesessssessesssesssssssssssssesssensen | seeeenes 13,350,731,618 | ...cvvvvrvcnne 32,279,809 | ........ 13,318,451,809 | ........ 11,470,510,707
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0
2501. Company-0wned life INSUTANCE..........cccuevcviieireieieesiete et snas | enaesesnsens 110,032,947
2502. Inventory and prepaid assets on real estate holdings............ccccvvceiniieericeeieeeeeeeniees | v 2,701,384
2503. Accrued contractual fee INCOME............vvvureriririiriiereiesi s ssesssenssnns | evessesssseesons 1,892,863
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccoveevivcveiecesiieeiieens | e 766,392 | cvverveerene 766,392 | oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 115,393,586 | ...cocoovnnnee 3,467,776 | .oovvnnnes 111,925811 | .o 107,591,631
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Statement as of September 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.

Aggregate reserve for life contracts $.....11,560,079,980 less §.........
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:

4.1
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 §.......... O [ ) OO
6.2  Dividends not yet apportioned (including $.......... L0 Ta o0 ) OO PO
6.3  Coupons and similar benefits (including $

Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONIACES............ccveviviiieeiciceie ettt bbb saan
9.2 Provision for experience rating refunds, including §..........
9.3 Other amounts payable on reinsurance, including $.....
9.4 Interest MAINtENANCE RESEIVE...........cvuciiiiiieeieii ettt s bbbt
Commissions to agents due or accrued - life and annuity contracts $.....3,523,753, accident and health $.....471,283

and deposit-type contract funds §.......... 0 ettt b e b bbbt
Commissions and expense allowances payable on reiNSUraNCe @SSUMEM.............ccvueieuivereiciiseie e s s ssanees
GENeral EXPENSES AUE OF ACCTUBH. ........ouvuurureuriseeneeeeseeseessetseeseessseeseesse st e s s s bbb bs e £ bbbttt
Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinSUred AlOWANCES)...........c.eviveieiiiiieieiesse ettt nans
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 HADIIILY...........ccccviviieicise bbb bbbt bbbt
Unearned investment income
Amounts withheld or retained by company as agent OF tTUSTEE............cueueiueieeee et nee
Amounts held for agents' account, including $.....4,100,367 agents' credit DalanCes...........c...cocueevervecvrerreree e
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign EXChange FrateS..........ccvvevriiirieicce et
Liability for benefits for employees and agents if ot inCIUAEd @DOVE...........ccocviiiiieiiiriece e
Borrowed money §.......... 0 and interest thereon §.......... [
Dividends to stockholders declared and UNPAIG............coveieiriiiieieiciese bbbt
Miscellaneous liabilities:
24,01 ASSEE VAIUGHON TESEIVE........vvieeieiiiieiic ittt bbb bbb s bR bbb nn
24,02 Reinsurance in UNAULhONZEA COMPANIES..........ovuieiriuriieiseeeiesessissse s sssess sttt s bbbt b et b s s st
24,03 Funds held under reinsurance treaties with Unauthorized rEINSUIETS...........c.cueieieiiiriieeee e
24,04 Payable to parent, subsidiaries and affiliates
24,05 Drafts OUESEANGING........cveviiiieireicissie ettt s sttt
24,06 Liability for amounts held Under UNINSUFEA PIANS.........cccuueuiiiiirieiieieisiesese st ssesnsns
24,07 Funds held under coinsurance
24,08 DEIVALIVES. .....ocvuiiieireiseiseieie ettt s e s R8st nn
24,09 Payable fOr SBCUNMEES.........cvevieeveiecreiiicte ettt ettt b bbbt s bbb bbb s st bbbt ae b b e et s e
24,10 Payable for securities lending
2411 Capital notes §......... 0 and interest thereon §.......... 0ttt b sttt et
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)...
From Separate ACCOUNES STAIEMENL.............ccoiiiiiiceice ettt s b bbb bbb s naas
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred CaPItAl SIOCK...........ciiiieieiiesctceee ettt bbb bbbt bbbt b b a b ns
Aggregate write-ins for other than Special SUMPIUS fUNAS...........ccvevriiveieiieeceee et s s sesaes
Surplus notes
Gross paid in and CONLHDULEA SUMDIUS...........vvurirrirrirririe ettt ettt s sttt
Aggregate write-ins for SPECIal SUMPIUS fUNGS...........c.vrieieieesiesc ettt st s s s b ss e
UNASSIGNEA fUNAS (SUIPIUS)......ucvucvereerieieciee ettt sttt ettt b et a e s s s st en b b s senbeneaes
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §......... ) OO OTTT
36.2 .. 0.000 shares preferred (value included in Ling 30 $..........0).ceveevereeeeeersceeeeee e
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............cccoeveeeeereerecrrieiennns
Totals Of LINES 29, 30 GNU 37.......eveiveeeeeeieeeteee ettt ettt b et b bbbt e st
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

....57,072,069

909,863

.......................... 1,780,130
........................ 39,820,237

.......................... 3,995,036

...... 4,100,367
19,271,675

6,305,164

........................ 47,997,147
.......................... 1,039,382

I 1,837,548
........................ 30.179.672

.......................... 3,483,757

....5,010,491

10,603,036

B 183410
.......................... 4037206
13,064,166

...329,493

.......................... 5,919,947

12,276,933,072

...10,479,654,780

12,276,933,072

................. 10,479,654,780

2,512,500

................... 1,039,006,238

2,512,500

...................... 988,343,427

1,041,518,738

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

13,318,451,809

................. 11,470,510,707

2501.
2502.
2503.
2598.
2599.

AACCOUNTS PAYADIE. .......eereeeeeteie sttt s et e85 s8££ s bbbt enns
Unclaimed property.

4,426,945
.1,878,219

6,305,164

0

.......................... 4,274,769

3101.
3102.
3103.
3198.
3199.

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

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE). ... ruiuiiiieaieiet ettt sttt
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Statement as of September 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.............cccceueuvieieierisiecesieeseseieens | e 2,253,410,849 | ......... 1,398,472,749 | ......... 1,941,970,648
2. Considerations for supplementary contracts With life CONNGENCIES..........ciuiuiiiiieiiirieiereie s bensens | estesesstessessesssssssessss | sessssessessessssessesssssssasses | sssessessssessessssessessesnsns
3. NEtINVESIMENT INCOME......ouciiiiieiie bbbttt | sebsebinenas 565,714,588 |...........495,241,295 | .......... 672,782,461
4. Amortization of Interest Maintenance Reserve (IMR) ..3,325,559 |..
5. Separate Accounts net gain from operations excluding unrealized gains OF [0SSES...........cueuirireiiiniieieieiese s | essesessessssessesssssseesenns
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........ciurieiiiieieiieie ettt st ssenns | sbsessnsessessd 6,033,873 |..ccovrrnne 12,262,590
7. Reserve adjustments On reiNSUFANCE CEABM...........couuriiiiiiriieiciseese ettt b st sssssnsns | sensessessnsnnsns (480,242) | .....cverrree. (364,528)
8. Miscellaneous Income:

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

from Separate Accounts

8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.iuiiieiiiiieieiiisieie ettt es b s sssenses | eessssssesseens 9,836,418 |....cocurnee. 7,008,545 |....ccccoeee. 8,480,001
9. Totals (Lines 110 8.3)....cvvvreririreierrirrieieiseiennns
10, DEATH DENEMIS. ...t
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)..........veuerrirereiriinrinieissesesessssese s sseessssssenss | sssesssssssessessssenns 3,807 | oo 31,239 | oo 31,882
12. Annuity benefits ..168,198,960 146,122,490 ..194,299,717
13. Disability benefits and benefits under accident and health CONtraCS............ccoveviiiieiiicieee s | cvrrerereneead 6,517,313 | .ooieine 7,768,252 | ......oco.... 10,145,479
14. Coupons, guaranteed annual pure endowments and Similar DENEFILS............cccceriicviiiiiic s | et

15.
16.

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

25.
26.

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

34.

35.

36.

38.
39.
. Change in net deferred income tax
41.
42.

45,

48.

50.

51.

Surrender benefits and withdrawals for life contracts
GIOUD CONVETSIONS.......coveveivissisetessesesessesess st tes e e s s s st sssseses s ses b st e s s se s b s s b s e s et b s e b b s e bt et bRt b s s b s st e b st s st bans
. Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health Contracts.............ccccceevicreceieiiccccce e
TOtAlS (LINES 1010 19)....euieieeveciieeiecieteete ettt sttt a et s bt a s ae e st s st es bt en st sen
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance assumed
General iNSUrANCE EXPENSES.......c..cvevereeverreeresssesessssessesessesseseessenns
. Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate write-ins for deductions............cocveverrrnrerrersinrnninns
Totals (Lines 20 to 27)...
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..

Dividends t0 poliCYROIErS.........c.vevreieirerirerereee e

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

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

Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(883,475) (excluding taxes of $.....6,981,759 transferred to

Net income (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year.
. Netincome (LINE 35).....c.ccueiieieiieeeeeeecee e
Change in net unrealized capital gains (losses) less capital gains tax of §.....(11,548,010)........ccccverrcrccrinriinerseiseiseinnne

Change in net unrealized foreign exchange capital gain (l0ss).............

Change in nonadmitted asSets............cccoevieverriereiicsseeeee e

Change in liability for reinsurance in unauthorized companies
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,

Change in asset valuation reSErVe............oeevevereveeereeeeeeeesee e

Change in treasury stock
. Surplus (contributed to) withdrawn from Separate Accounts during period
47.

Other changes in surplus in Separate Accounts Statement..................

Change in surplus notes

. Cumulative effect of changes in accounting principles

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus

Surplus adjustment:
51.1 Paidin

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

1,758,389,516

......... 2,484,109,949

143,266,386 | .
..... (1,871,769)| .
37,138,616 |..
4415669 | ..
(T17,073) ..

....33,995,364
..4,530,674

..92,723,942 | ..
..... (1,345,605) | ...

. (923.412)]...

124,266,945
(1,921,478)
45,089,368
6,746,094
.(458,112)

(2,049,768) | ..

w0 | 0 ..0

2,666,341,778 | ......... 1,776,413,840 ...2,440,129,149
177,393,120 .142,730,514 ..204,265,127
177,393,120 | .. . 142,730,514 | .. ..204,265,127
.............. 30,774,020 |..............28,856,539 | ..............50,652,492
............ 146,619,100 |...........113,873,975 | ............153,712,635
............. (29,998,676) ................8,965,535 | ................7,501,486
..116,620,424 | .. .122,839,510 .161,214,121
............ 990,855,927 |............874,636,357 |............874,636,357
116,620,424 | .. .122,839,510 | .. .161,214,121
............. (78,095,534 ............(13,313,036) | ..............23,987,576
. . ..(16,816,877) ... ..(26,883,659)
............... (2,996,215)|...............(3,377,670) | ...............(5,625,436)

(1,997,720) ..

52. Dividends t0 STOCKNOIAETS.........c.urvuiieieicirieieiei ettt ettt e snennne | nesesseeneens (10,000,000) | ....cvvnvenee (10,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS..........evuvereririrerireieiresissteesessseseesessess s essenssessessesssessessessanes 2,844,871 | .o 1,500,889
54. Net change in capital and surplus (Lines 37 through 53).... 50,662,811 |.. ....68,345415 |.. 116,219,570
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccciueiereueeeiieiereeceiee ettt sessnns | cvensenes 1,041,518,738 | ............ 942,981,772 | ............ 990,855,927
DETAILS OF WRITE-INS
08.301. ReinSUrance EXPErENCE MEIUNG..........ccceieiiiriieieiie ettt bbb snsnns | sebssessessnes 4,586,179 | ..cvvvvrrrnne 3,453,808 |.....cccovee. 3,559,818
08.302. Interest on company-owned life insurance ..3,023,457 |.. 4,132,222
08.303. Contractual rider fee INCOME.........ccovvererrvrreiresrieieesseseins 12,293,054 | ..o 175,453
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. (66,273) [ v ...12,508
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... .9,836,418 |.. ..8,480,001
2700, e R RS R SRS E AR AR E et R R AR Rt s st n s s e bt | Hetessessesensensesnsantessets | nesetessessetntensessesantentes | antesesantes et st en s s snn
2702.
2703, et
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... .0
5301.  Correction of error - annuity reserve purchase annuitization rate. 23,174,000 | o [
5302. Employee and agent stock option contribution...............c..c....... .568,378 | .. .832,694
5303. SSAP 10R election 10. e. - non-admitted deferred tax asset.... 2(897,507) | v ..1,109,284
5398.  Summary of remaining write-ins for Ling 53 from oVerflow Page..........ccevevveveiiecreiiicsceeeee e eseesnssssessssenes | evesessnseessssssessneesens0 | eoveveveesrereinierseenennQ | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of September 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUTANCE..........covvumrveriireiecesrerieres et eess st esesssesssnenens | eesssnes 2,263,831,833 | .......... 1,409,488,252 | .......... 1,955,523,538
2. NEEINVESIMENT INCOME. c...ouivetirietseeies et ees skt snsnt s | nesesanees 554,432,288 | ............. 483,259,452 | ............. 661,497,897
3. MiSCEllaNEOUS INCOME.........ouuveeueerieriseesse ittt en st enns s | ssrssssrsessees 4,597,350 | oo 4,344,391 | .o 5,702,954
4. Total (Lines 1 through 3).. ...2,822,861,471 ...1,897,092,095 |..........2,622,724,389
5. Benefit and 10SS related PAYMENLS..........ccoiviieeiciieeeie ettt ettt s st ae s benans | sresassinand 620,885,459 | ............. 590,278,501 | ...coue.c. 795,055,008
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............cuvuiveireiveeeseirniiessnis | e [ eesvessie e ssesseens | eovesiesssssessesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccveviuiveieiievieeie e [ creveienas 182,545,314 | ............. 121,405,937 | ............. 168,656,135
8.  Dividends paid t0 POIICYNOIAETS.........cceuiieiieieicieie ettt sssssntensesnses | snsesssssssessessnsessessessnsanses | arsessssessessessssessesnssnsesses | sovsssssessesssssssessessssansesses
9.  Federal and foreign income taxes paid (recovered) net of $.....6,098,284 tax on capital gains (I0SSES)..........covveveereeres | covrerrrennees 57,540,185 |.............. (18,872,358)| ....coovvveenes 2,535,642
10 Total (LINES 5 tIOUGN 9)...cvvvuueceeemmerisiecesneesisiceisse s ssss s ssss bbbttt sesss st ssnnnes | onesesseees 860,970,958 | .....c.cooons 692,812,081 | ... 966,246,785
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10)........ccuevruiriieieiiiieieseciessessisesese st ssse s s sssses s sesseseens | evsesenens 1,961,890,513 | .......... 1,204,280,014 | .......... 1,656,477,604
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 990,336,951 | .......... 1,002,843,116 | .......... 1,359,212,987
12.2 .3,342,904 ...15,749,986
12,3 MOIGAGE [0ANS.......ucvecvieieciesie ettt bbbt st s st st s bt s s sas s s sensessnsstessnns | eevessesinens 131,986,715 37,369,669
12,4 REAIESIALE. ...ttt | rentent st nt st ntennes | criennsenei sttt s | nenten bbb
12,5 Other INVESIEA @SSELS........cvvurrerriircrireiierirerie sttt ennsn | sesiseesessenssns 5,681,277 | coovvverrnen 28,285,280 | ..ooovvvenen. 31,036,754
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............ocovvriverirrinininrinrernnerens [ e [ e [ s
12.7  MISCEIIANEOUS PrOCEEAS. .......covvveririteieeieteeiese sttt es bt es et es s s s s s s s s b st ssbessesassesssssasssssssssessesansessass | sretssessessessnssssessnssnsessnss | sonsnsensesnsenssssssanssnsassnss | sonsnsassessnsnsessesansensasanes
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt ssssesnnas | evensenes 1,131,347,847 | .......... 1,051,661,853 | .......... 1,443,369,396
13.  Cost of investments acquired (long-term only):
131 BONGS..cetueeeessae et eess e cess sttt | crtsienes 2,780,585,716 | .......... 2,214,539,160 |.......... 2,871,935,891
13,2 SHOCKS. o vveuueereeereesseeeeseees et es s eess sttt ensnnnns | rneneensenas 89,800,332 | ...ovvvernn. PR /2 7,681,889
13,3 MOMGAGE 10BNS......ouurvernariermeeeessecesaeesss s sessseess bbbt enssts | sesiesstans 114,937,520 | ...ccccooenn. 133,633,999 | ...ccoovnnen. 153,646,667
13.4 Real estate 5,205,962 2,854,534 16,306,961
13.5  Other iNVESIE @SSELS........cvuuureruirieriirrieiiie sttt ssi st enssnnnins | conesenesssnas 21,511,840 [ .o 4,435,302 7,758,288
13.6  MisCEllaNEOUS APPHICAHIONS. ..........cvevieerecicteee ettt sses s benaenes | snsessssansnes 24710179 |..ccoenees (34,436,207) [ ....oooeeve 53,215,858
13.7 Total investments acquired (LINES 13.110 13.6).......cuvirirriiiircieie ettt sse s sssssseses | ensesiases 3,036,751,549 | .......... 2,328,485,160 | .......... 3,100,545,554
14.  Netincrease (decrease) in contract 10ans and PremMiUm NOLES...........vuwerererienrereenirerireisesesseeeesssesessesessesssssssssssenssns | sessesssssanenns (9,934,290) | ...ovvvvvnnene (CAKTCY (1)) I— (12,716,284)
15.  Net cash from investments (Line 12.8 minus Line 13.7 aNd LINE 14)......c.cuoieierceiesieeseeeceeetese e sesssssssssssssssens | ceverens (1,895,469,412)]......... (1,267,549,937)] ......... (1,644,459,874)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAI NOLES. ... ceererriieceeie sttt ss sttt s s ssensantas | essnsnessessasssssessassansnsss | sressessnessnssessanssnssnssassnes | wesessessnssmssessnssnsnnssnstens
16.2 Capital and paid in SUMPIUS, €SS trEASUNY SEOCK...........ovrvriireierctese ettt sssas s ssssssssssesssnes | sessessesssssssssssssessssssessess | sessessessesessesssssssnssssessess | sensessessesisssssessesssessessess
16.3 BOIOWEA fUNGS........cvuuiiiiciicrieicic ittt bbbttt | frentrententestentsentsenssennes | cesessessessnnessnssnnssnssnnes | nevtrestsensenss st et ensee s
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cccevveveerereerernesieeeeceeceeeeesieeenes | ceveeiinnns (111,371,100)| ............ (121,752,755) ............ (161,584,480)
16.5 Dividends t0 STOCKNOIAETS..........cvuureeuciereriiecieeei ettt sess sttt nentsnes | eessseesesssesanenes 141,383 [ oo 10,000,000 | ...ovvernecn. 10,000,000
16.6 Other cash provided (applied) 4,089,686 |... ..69,257,171 | ... ...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)............ [ cc...c...... (107,422,797 .............. (62,495,584)|............. (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 Lin€ 17)......cccccoeeveneuene [ corireireinnee (41,001,696)[............ (125,765,508) | ............ (103,167,845)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YEAI.....cvvrervetreeriseseiteeesse et sss et es bbbt ssstnnnns | sesiesstanns 143,567,049 | .....ccooenn. 246,734,895 | ......ccccoe. 246,734,895
19.2  End of period (LINe 18 PIUS LINE 19.1)........vverrverereereerereeeeeisreeseecrseecseeec s seeesseeessseesseessesesssssessesssssssssnssssnsees | consessseees 102,565,353 | ............. 120,969,387 | ............ 143,567,049
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES. ... uveverueressaeesssseessssseessseessssse s ess e84 E 8 REER bbbt | sreneseeneean 24542873 | ...coovvr 28,824,020 | .....cooneeees 52,453,329
20.0002  Securities transferred as dividends and return of capital diStribUtion............cccocvvevveieevcecceese e | e 9,595,659 | ..uvveverereeereeseieneens | e
20.0003  CapitaliZEA INEEIESL...........eeucieieeeircc sttt bbb s bbbttt
20.0004  Securities acquired from liquidation and bankruptcy distributions..
20.0005  OfNOI ..
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Statement as of September 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIAL .o veovereeeice ettt sttt estens | sessessessassssssnssestansnssessassanssnssasss | sesessossusssnssessasssnssessastnssnssmssessns | ssessnssessossssnnssessossnssnssessasssnsnns
2. Ordinary life INSUTANCE........ccvuureererircireriieceiesieses s eesi st sss s essssenes | eessesssessssesseseseeed 41,797 481 | s 45,692,921 | ..o 61,060,065
3. Ordinary individUal @NNUILIES. .........covervrrereererrieiiecereissiees e esessesssssssssessessessssssssssnsss | sessesssssssssssessns 2,214,338,391 | o 1,348,346,882 | ...cooovvvvvvirinnee 1,875,948,041
4, Creditlife (Group and INAIVIAUAL)..........ccovvereriiririe ettt ssssessenss | sbessessessstessesssssssessesssssssessessssesse | estessessssessessessssassessesastessessnsesses | sesessessessssassessessssessessssessessessnsns
5. GrOUP life INSUTANCE. ....cvueereececerie ittt sttt estensnes | sesessasssessnssessanssssessanens (28,754) | oo (G N L) ] R — (18,354)
8. GrOUP @NNUIIES......vourvereiiearirieieeiieesissei sttt ssssensensntene | eesssssssesssnessesesees 17,823,104 | coooocriens 20,104,961 | ..oovoevecrerrirn 26,951,352
7o ABH = GIOUD ettt en e | eest et (T I 386,887 | ..o 154,133
8. A&H - credit (Group and INAIVIAUAL)...........ceviicreiiieriee et s s sssetes | sresesssesesssesessssesessssesessssssessnsess | sebessssesesssssessssetesssssesasetesesnses | sbebsssesesssssessssesesesssesssssesessesens
9. ABH = OFNBT ..ottt | eeseest et 12,251,679 | covvvoeeeeereecrecnens 39,339,740 | ..ovvveeircrieri 31,050,363
10.  Aggregate of all Other iNES Of DUSINESS...........ccceiiiviiiiiesie sttt snns | sesrstesisssses s s essss s s sssaesnseaens 0 | oot 0 | e 0
11 SUBLOTAL ..ottt | st 2,286,259,277 | ...cvovcrererrirnenn 1,453,859,975 | .oooovvrvrerririrnnne 1,995,145,600
12, DEPOSIt-tYPE CONMFACES.......covviveiicteieece sttt ensebenes | dsssssesssssaesssssesesseaens 6,809,697 | ..cooeriieiicieias 7,708,924 | ..o 10,375,660
13, TOMAL ..ot | reereene e 2,293,068,974 | .....ccocorvvrren. 1,461,568,899 | .....cccorvvvrvrnnn. 2,005,521,260
DETAILS OF WRITE-INS
0 O O PO O P RESU P PRSP ST T
1002, oottt bR R SR | 48Rttt | Seet s Rt enet | bt
0O PO B OO PP O TR
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccoeuvveieieieiennsieniinns | oveieissiesesessssesessssssesennd L0 TR (1 TR 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @D0VE)......ererererrsareseesersnrsssessesesnessssssssssens | seeseessssssssssssssssssssseesssssssssesenes [0 OO {0 OO 0
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Statement as of September 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 September 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 three 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
12641QASH1 184,355 50,660 133,695 50,660 279,650 3/31/11
12641QCS9 882,244 834,969 47,275 834,969 459,713 3/31/11
12641QCZ3 285,759 228,534 57,225 228,534 193,205 3/31/11
12641QEB4 405,165 293,565 111,600 293,565 367,200 3/31/11
12641QEN8 413,240 210,892 202,348 210,892 86,400 3/31/11
12667GAC7 3,470,738 3,433,495 37,243 3,433,495 3,322,741 3/31/11
251510MD2 2,216,331 2,150,913 65,419 2,150,912 2,063,614 3/31/11
41161VAC4 780,502 743,375 37,127 743,375 714,131 3/31/11
45254NNTO 724,862 708,108 16,754 708,108 633,353 3/31/11
45660LPK9 871,619 824,341 47,278 824,341 647,238 3/31/11
46627MEC7 2,835,414 2,776,440 58,974 2,776,440 2,439,449 3/31/11
46632YACS8 22,710,790 21,634,732 280,020 22,430,770 22,430,770 3/31/11
46632YAD6 794,798 697,713 97,085 697,713 269,488 3/31/11
47232AAC2 632,612 514,788 117,824 514,788 270,273 3/31/11
47232DAL6 590,436 364,300 226,136 364,300 691,845 3/31/11
47232DBK7 78,945 23,943 55,002 23,943 76,822 3/31/11
47232DBL5 10,160 4,259 5,901 4,259 48,569 3/31/11
47232DFJ6 2,525,791 2,444,629 81,162 2,444,629 2,045,605 3/31/11
47232VBQ4 277,637 209,421 68,216 209,421 387,865 3/31/11
47232VCP5 705,421 576,300 129,121 576,300 582,842 3/31/11
47232VCT7 125,431 67,096 58,335 67,096 160,563 3/31/11
47232VDE9 377,606 339,324 38,282 339,324 198,620 3/31/11
47232VDQ2 842,198 502,226 339,972 502,226 1,190,734 3/31/11
47232VEH1 100,821 44,037 56,784 44,037 252,287 3/31/11
47232VEV0 2,386,409 2,263,571 122,838 2,263,571 1,556,468 3/31/11
47232VFA5 615,144 578,569 36,575 578,569 331,693 3/31/11
47232VFB3 52,322 25,875 26,447 25,875 117,962 3/31/11
47232VFV9 1,712,266 1,600,427 111,839 1,600,427 1,260,220 3/31/11
57643MLZ5 5,743,440 5,554,080 163,440 5,580,000 5,580,000 3/31/11
73316PJD3 2,622,160 2,561,195 60,965 2,561,195 2,498,526 3/31/11
761118KHO 3,335,731 3,213,281 46,147 3,289,584 3,289,584 3/31/11
761118UQ9 591,151 577,814 15,048 576,103 512,545 3/31/11
92925CCC4 2,154,689 2,092,936 61,753 2,092,936 1,822,237 3/31/11
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 September 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
12641QENS 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
47232VDDA1 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
47232VDV1 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
47232VEG3 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
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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
12641PAF1 $ 373,612 $ 159,601 $ 214,011 $ 159,601 $ 367,500 9/30/11
12641PAG9 63,902 40,000 23,902 40,000 249,000 9/30/11
12641PAH7 39,902 24,000 15,902 24,000 210,000 9/30/11
12641PAP9 1,191,680 1,132,096 59,584 1,132,096 619,674 9/30/11
12641PAQ7 933,785 546,385 387,400 546,385 826,728 9/30/11
12641PAR5 139,308 35,750 103,558 35,750 630,101 9/30/11
12641PBQ6 209,528 111,134 98,394 111,134 253,628 9/30/11
12641PCD4 340,000 199,893 140,107 199,893 114,750 9/30/11
12641QAF9 1,580,283 1,477,216 103,067 1,477,216 455,425 9/30/11
12641QAG7 390,348 364,340 26,008 364,340 191,279 9/30/11
12641QAH5 179,226 136,627 42,599 136,627 173,062 9/30/11
12641QAJ1 375,501 291,472 84,029 291,472 551,064 9/30/11
12641QAR3 539,286 342,823 196,463 342,823 288,150 9/30/11
12641QAX0 1,652,100 1,415,574 236,526 1,415,574 334,550 9/30/11
12641QAY8 958,062 693,882 264,180 693,882 381,016 9/30/11
12641QBX9 860,218 789,774 70,444 789,774 340,907 9/30/11
12641QCJ9 1,470,833 1,394,880 75,953 1,394,880 1,110,000 9/30/11
12641QCS9 690,798 607,033 83,765 607,033 525,797 9/30/11
12641QCY6 213,998 147,056 66,942 147,056 135,512 9/30/11
12641QDV1 6,452,978 6,426,858 26,120 6,426,858 6,489,601 9/30/11
12641QEMO 401,225 357,931 43,294 357,931 133,650 9/30/11
12641QEX6 119,433 64,091 55,342 64,091 87,627 9/30/11
251510EP4 9,884,524 9,253,831 630,693 9,253,831 9,413,625 9/30/11
47232DBJ0 361,695 337,157 24,538 337,157 263,781 9/30/11
47232DBS0 505,679 455,392 50,287 455,392 377,004 9/30/11
47232DBT8 830,577 606,997 223,580 606,997 847,145 9/30/11
47232DBU5 58,474 30,917 27,557 30,917 228,631 9/30/11
47232DCX8 465,241 292,968 172,273 292,968 452,231 9/30/11
47232DCY6 85,949 46,320 39,629 46,320 216,351 9/30/11
47232DFJ6 2,410,891 2,316,523 94,368 2,316,523 1,875,716 9/30/11
47232DFM9 196,593 112,122 84,471 112,122 170,093 9/30/11
47232VAC6 181,500 120,264 61,236 120,264 111,897 9/30/11
47232VBQ4 148,502 89,509 58,993 89,509 282,861 9/30/11
47232VCK6 131,134 101,620 29,514 101,620 113,476 9/30/11
47232VCL4 363,682 168,178 195,504 168,178 364,748 9/30/11
47232VCS9 210,580 166,562 44,018 166,562 171,663 9/30/11
47232VCT7 65,704 38,850 26,854 38,850 141,214 9/30/11
47232VDP4 6,031,437 5,911,991 119,446 5,911,991 4,699,972 9/30/11
47232VDS8 586,744 559,123 27,621 559,123 220,354 9/30/11
47232VDT6 25,836 7,722 18,114 7,722 99,334 9/30/11
47232VDU3 9,278 6,178 3,100 6,178 84,498 9/30/11
47232VEA6 1,609,215 1,441,485 167,730 1,441,485 893,938 9/30/11
47232VEL2 204,282 193,919 10,363 193,919 146,838 9/30/11
47232VEMO 204,282 81,713 122,569 81,713 122,957 9/30/11
47232VEN8 36,773 18,385 18,388 18,385 85,389 9/30/11
47232VEP3 37,018 16,232 20,786 16,232 90,642 9/30/11
47232VFV9 1,648,938 1,533,210 115,728 1,533,210 1,000,219 9/30/11
47232VGF3 660,162 579,144 81,018 579,144 522,759 9/30/11
47232VGG1 110,938 32,794 78,144 32,794 279,563 9/30/11
47232VGR7 45,271 18,888 26,383 18,888 337,808 9/30/11
52520MCEH1 1,757,589 1,699,246 57,394 1,700,195 1,700,195 9/30/11
525241AL9 1,510,901 1,197,431 72,254 1,438,647 1,438,647 9/30/11
75970JAX4 2,805,309 2,336,753 468,556 2,336,753 1,938,566 9/30/11
863579VW5 9,481,011 8,796,213 684,798 8,796,213 8,563,451 9/30/11
$ 24,719,029
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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
$ 1,090,101,400 $  (44,291,074) $ 264,737,186 $ (55,145,767)

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 September 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:

09-2011 12-2010

Gross deferred tax assets:

Ordinary $ 75,831,193 $ 73,136,234

Capital 21,030,709 19,282,244

Statutory valuation allowance - -
Total deferred tax assets 96,861,902 92,418,478
Gross deferred tax liabilities:

Ordinary 17,116,445 19,839,021

Capital - 6,778,544
Total deferred tax liabilities 17,116,445 26,617,565
Net deferred tax assets 79,745,457 65,800,913
Deferred tax assets nonadmitted (25,019,489) (19,375,277)
Net admitted deferred tax assets 54,725,968 46,425,636
Increase in nonadmitted deferred tax assets $ (5,644,212) $ (7,463,081)

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

09-2011 12-2010

Additional admitted DTA - SSAP 10R - Paragraph 10.e. $ 18,717,182 $19,226,172
Additional admitted DTA - Subsidiaries 824,458 1,212,975
Subtotal $ 19,541,640 $20,439,147
(Decrease) Increase for the year $ (897,507) $ 1,109,284
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3. The result of the admissibility calculations are as follows:

September 2011
Ordinary Capital Total

Pursuant to SSAP 10R — Par 10.a. — 10.b.:
Recoverable through loss carrybacks (10.a.) $ 14,978,076 $ 8,302,740 $ 23,280,816
Lesser of:

Reversal of DTAs in following year (10.b.i.) $ - $ 12,727,969 $ 12,727,969

10% of adjusted capital & surplus (10.b.ii.) XXXXXX - XXXXXX 12,727,969 98,900,337 12,727,969
DTAs offset against existing DTLs (10.c.) 17,116,445 - 17,116,445
Total admissible asset per Par 10.a. — 10.c. $ 32,094,521 $ 21,030,709 $ 53,125,230
Pursuant to SSAP 10R — Par 10.e.:
Recoverable through loss carrybacks (10.e.i.) $ 33,695,258 $ 8,302,740 $ 41,997,998
Lesser of:

Reversal of DTAs within 3 years (10.e.ii.a.) $ - $ 12,727,969 $ 12,727,969

15% of adjusted capital & surplus (10.e.ii.b.) XXXXXX - XXXXXX 12,727,969 148,350,505 12,727,969
DTAs offset against existing DTLs (10.e.iii.) 17,116,445 - 17,116,445
Total admissible asset per Par 10.e. $ 50,811,703 $ 21,030,709 $ 71,842,412
Additional DTA pursuant to SSAP 10R (10.e.) $ 18,717,182 $ - $ 18,717,182

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 $ 36,008,786 $ 54,725,968
Admitted assets 13,298,910,169 13,318,451,809
Statutory Surplus 1,021,977,098 1,041,518,738
Total adjusted capital for Risk Based Capital 1,041,032,085 1,060,573,725
Estimated Authorized control level for Risk Based Capital 136,326,613 136,816,619
5. Impact of Tax Planning Strategies:
9/30/2011
Ordinary Capital Total
Percent Percent Percent
(a) Adjusted Gross DTAs
(% of Total Adjusted Gross DTAs) 0% 16.1% 16.1%
(b) Net Admitted Adjusted Gross DTAs
(% of Total Net Admitted Adjusted Gross 0% 30.8% 30.8%
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: 09-2011 12-2010
Federal income tax on operations $ 30,774,020 $ 50,552,492
Tax on foreign investment income - -
Tax incurred (excluding capital gains tax) 30,774,020 50,552,492
Federal income tax expense on net capital gains / losses 6,098,284 11,243,063
Utilization of capital loss carryforward - (9,038,607)
Federal income tax expense $ 36,872,304 $ 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

QO07.6

follows:
09-2011 12-2010 Change
Deferred tax assets resulting in book/tax differences in:
Ordinary:
DAC premium tax $ 35,854,179 $ 30,600,495 5,253,684
Reserves 27,015,146 26,601,588 413,558
Deferred compensation 1,972,488 2,036,580 (64,092)
Deferred gain - 36,003 (36,003)
Net operating loss carryforward (Old West) 1,283,476 1,531,897 (248,421)
Accrued expenses 6,847,591 9,027,944 (2,180,353)
Other 2,858,313 3,301,727 (443,414)
Total ordinary deferred tax assets 75,831,193 73,136,234 2,694,959
Capital:
Security-related adjustments 15,347,994 18,063,505 (2,715,511)
Unrealized losses 4,769,466 - 4,769,466
Other 913,249 1,218,739 (305,490)
Total capital deferred tax assets 21,030,709 19,282,244 1,748,465
Total deferred tax assets 96,861,902 92,418,478 4,443,424
Deferred tax assets nonadmitted (25,019,489) (19,375,277) 5,644,212
Admitted deferred tax assets 71,842,413 73,043,201 (1,200,788)
Deferred tax liabilities resulting book/tax differences in:
Ordinary:
Section 807(f) amortization 6,516,068 8,371,657 (1,855,589)
Depreciation / other 10,600,377 11,467,364 (866,987)
Total ordinary deferred tax liabilities 17,116,445 19,839,021 (2,722,576)
Capital:
Unrealized gains - 6,778,544 (6,778,544)
Total capital deferred tax liabilities - 6,778,544 (6,778,544)
Total deferred tax liabilities 17,116,445 26,617,565 (9,501,120)
Total net deferred admitted tax assets $ 54,725,968 $ 46,425,636 $ 8,300,332
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):
09-2011 12-2010 Change
Total deferred tax assets $ 96,861,902 $ 92,418,478 $ 4,443,424
Total deferred tax liabilities 17,116,445 26,617,565 (9,501,120)
Net deferred tax assets $ 79,745,457 $ 65,800,913 13,944,543
Tax effect of unrealized gains (losses) (11,548,010)
Change in net deferred income tax (Page 4, line 40) $ 2,396,533
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:
09-2011 12-2010
Provision computed at statutory rate (operations and realized gains / losses) $ 57,096,653 $ 82,865,660
Permanent differences:
Affiliated dividends (2,100,000) -
Dividend exclusion (3,253) (7,633)
Stock options 36,083 69,909
Company-owned life insurance (1,058,210) (1,446,278)
Provision to return adjustments (171,084) -
Other (665,456) (997,838)
Total permanent differences (3,961,920) (2,381,840)
Timing adjustments:
Investment differences (3,762,304) (21,533,082)
Reserves 2,262,194 2,719,626
DAC tax adjustment 5,253,684 4,343,763
Accounts payable 211,898 99,186
Capital loss carryforward - (9,038,607)
Provision to return adjustments (660,734) (5,665,673)
Other 479,328 344,323
Total timing adjustments 3,784,066 (28,730,464)
Other adjustments:
Unrealized (loss) gain on options (20,046,495) 1,003,592
Total other adjustments (20,046,495) 1,003,592
Federal income tax expense on operations and realized gains / losses $ 36,872,304 $52,756,948
Gross change in deferred tax asset:
Timing adjustments $ (3,784,066) $ 28,730,464
Impact of nonadmitted assets 401,136 1,419,214
Unrealized gains / losses (11,548,010) 2,749,187
Other 986,397 (727,855)
Total change in deferred tax asset recorded directly to surplus (13,944,543) 32,171,010
Total statutory income tax expense $ 22,927,761 $ 84,927,958
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E. (1) At September 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
$3,667,075. 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 $ 30,774,020 $ 6,098,284 $ 36,872,304
2010 $ 50,294,429 $ 1,630,700 $ 51,925,129
2009 $ 13,196,964 $ - $ 13,196,964

(3) At September 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 September 30,
2011 and December 31, 2010, respectively. As of September 30, 2011, 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. Please see Note 22, EVENTS SUBSEQUENT, for funds accessed and collateral pledged after

September 30, 2011. The deposit contract liabilities and related assets are accounted for in the Company’s general
account.

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 - - - -

Foreign government - - - -

Residential mortgage-backed securities - 2,353,172 - 2,353,172

Commercial mortgage-backed securities - - - -

All other Bonds - 1,450,768 222,095 1,672,863
Total Bonds - 3,803,940 222,095 4,026,035
Non-affiliated common stock 93,454,612 22,281 9,898,000 103,374,893
Non-affiliated preferred stock - - 15,146 15,146
Purchased call options - 43,291,198 - 43,291,198
Total assets accounted for at fair value $ 93,454,612 $ 47,117,419 $ 10,135,241 $ 150,707,272
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Fair Value Recognition of Transfers Between Levels

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

Inputs and Techniques Used in Estimating Fair Value

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with
sufficient frequency and volume to provide pricing information on an ongoing basis). The Company's Level 1
financial instruments consist primarily of publicly traded equity securities for which quoted market prices in active
markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or
liabilities in inactive markets (markets in which there are few transactions, the prices are not current, price quotations
vary substantially over time or among market makers, or in which little information is released publicly); and
valuations based on other significant inputs that are observable in active markets. The Company’s Level 2 financial
instruments include corporate and municipal fixed maturity securities, 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

After September 30, 2011, the Company took two advances from the FHLB totaling $164.0 million for the purpose of
earning a spread over the interest payments due to the FHLB. In connection with these advances, the Company was
required to purchase an additional 32,800 shares ($3.8 million) of the FHLB and posted collateral of assets with a market
value of $203.0 million as of September 30, 2011. The interest rate on each five year term advance is the one month
LIBOR rate plus two basis points.

REINSURANCE

A.
B.
C.

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

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

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

INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

STRUCTURED SETTLEMENTS — No significant change.

HEALTH CARE RECEIVABLES — No significant change.

PARTICIPATING POLICIES — No significant change.

Q07.8

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 9/30/2011
$ -8 -8 S -8 -8 -8 - -
29,501,932 - - (27,044,542) (2,618,860) - 383,565 222,095
22,541,600 - - (17,205,800) 223,942 (772,416) 5,110,674 9,898,000
15,146 - - - - - - 15,146



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

30.

31.

32.

33.

34.

35.

Notes to Financial Statements

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.

Q07.9
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21

22

4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]
Ifyes,dateof change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]
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? Yes[ ] No[X]
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? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2006............covevneee
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2006...........0ceverneee
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). 1/25/2008.........covvererne
By what department or departments?

State of Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ | No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ X] No[ ]
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].

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC oTS 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? Yes [ X] No[ ]
(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
()  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No [X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.3

Qo8




Statement as of September 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? Yes [ X] No[ 1]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0

INVESTMENT

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

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: [T 25,515,410
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

4 O = o TP $ o 2,630,354
1422 Prefermea SEOCK......cvrvreieririeiesisise sttt sttt nen
14.23 Common Stock..........
14.24 Short-Term Investments...........
14.25 Mortgage Loans on Real Estate
14.26 All Other.

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

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

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

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address
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
Old 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 One East Fourth Street, Cincinnati, OH 45202
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ | No[X]

17.2 If no, list exceptions:
616862221-MORGAN JOSEPH TRIARTISAN GROUP SERIES D
98883*2Z2-NAYLOR PUBLISHING L+1025 12-31-12

Q08.1
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)

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
101 FAIM MOMGAGES. ... vvuivoiesiese ettt sttt se s ss s s b8 E 8888888828881 8810888858888 e
1.12  Residential mortgages 2,259,337
113 Commercial mortgages 260,254,021
1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 262,513,358

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEA tEIMIS..........c.iuiiiieiee ettt G

Long-term mortgage loans upon which interest is overdue more than three months
RSB T o T (0T (oo =TT PSP U TP TPTRTRPPRR
1,32 RESIABNHAI MOMGAGES. ... e reureererceeeeee it isees et ese st ss et s £ E e84 2842882828842 E AR R R e s e s bt

1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months....

Long-term mortgage loans in process of foreclosure

T FAIM MOMGAGES. . ..vucveieiericieie ettt sttt s sttt s st s bbb s bbb s s s e s s 4 bbb s s e s bbbt b e sttt
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages iN PrOCESS Of FOTBCIOSUIE...........cvuviieeiieeires ettt ettt s e st bbbt s s et s st s b b s sse st na st e G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  COMMETCIAI MOMGAGES. .....vvveieriesieiseiiteise st sse st sse bt s e b s es s s s st b2 ee st b s 288 s R8s d bRt s 8RR bbb bbb s bbbttt et

1.64  Total mortgages foreclosed and transfErred t0 rEAI ESLALE. ..ottt G 0

Operating Percentages:

2.1 ABH L0SS PEICENL........eveieecerrerieeceeeseiseeseseseseeseetessssssessessseaseesessees e e st ees e e a8 s eeE eS8 eREee S8 E 84284088284 e £ A8 e 2842 e A e e R e 8 e eS8 e R s e e eeE e e s e s R en s e s eere | EeEfeEEesEsEresiesEissrsiestessinsestentaneesis
2.2 A&H COSt CONTAINMENE PEICENT........oviieiiiicieisetsc ettt ettt st b8 s s e £ e d s s 8e8se e R e st n s d s b s b e b s bes | ehetsetstent et et ant et bt en s sttt antan st b
2.3 A8H expense percent eXCluding COSt CONAINMENT EXDENSES. .........ruuvrrerrerrisresrresreseeseseseeseiseesesesssseesessesseesessessssssessessassssssessessasssessessasssssssssessasssessnsss  £1essessassssssessassssssessassansssssessassansssssns

Yes[ ] No[X]

Qo9
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
D
Number

3

Effective
Date

4 5

Name of Reinsurer Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE

Q10




Statement as of September 3032011 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY

CHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlADAMA. ... sssssssensessessss AL | e L | 00000000.396,641 | 1.....53,675,616 | ..ovcviveieeeeenen 224,027 | oo | i 54,296,283
2. AIASKA.....c.ieeeeeeeee s AK L L | e 21175 | 248,467 | oeei0e0n61,568 | s | e .
3. Arizona.... ...32,701, 443 .
4. Arkansas..... 15,072,866 | ..
5. California. ....175,493,468
6. Colorado........ccoecverierereeieiesseieesssnesssesesssesesennennnnn GO vl | v .554,874 | ... 13,345,627 | ..o 385,508 | oo | e 14,286,010
7. Connecticut. ...49,013,277
8. DEIAWAIE........cvieiieieie e
9. District of Columbia..........ccccouervrenrierereeseieseisiesessieneenne. DC | i L
10.  Florida................. o
11.  Georgia... I
12, HAWAI# v L
13, 1dAN0.....e s L
14, lllinois. o .87, 988 336
15.  Indiana o ....64,534,121
16. lowa........ o ....24,683,961
17.  Kansas.... o .. 13,875,724 | .
18.  Kentucky. o ....48,502,238 | ..
19.  Louisiana. o ...47,628,497 |..
20. Maine...... vl | 191,702 | 1005,545,300 (5,33 | [ .
21.  Maryland. o X ....35,720,313
22. Massachusetts o ) 32,178,002
23.  Michigan...... o ) ...131,952,512
24. Minnesota... . IO 044 |l 1,257,264 | | e
25, MISSISSIPPI....ucveverceeiieietesere et L A34 | 21,395 [ [ e
26, MISSOU.....cvereieiriiieieissiseseese ettt nnns L 881 [0 90,733 | [
27. Montana.. el | 21,289 | L 1,695,243 | ..o | e | e
28. Nebraska. vl | 00224932 | 8,528,226 |....ccovevvrrinreenn 155,833 | oo | i
29. Nevada........ vl | 000 573,390 | 11,057,834 ...11,633,931 |..
30. New Hampshire el | 000,131,289 | L 11,717,846 .. 11,927,455 |
31.  New Jersey..... vl | 001,528,561 | 91,258,462 ...92,789,622 |..
32.  New Mexico el | 0,364,849 | L 3,740,376 | ..ooverieeiieieeennn6,282 [ | e
33.  New York..... N 00 316,252 | 7,365,011 | oo 687 | e | v
34.  North Carolina. o 105,999,066
35.  North Dakota... vl | e 70,705 | 3,779,678 | .o LT8T | | v ..
36. Ohio............ - ...107,049,535 |... ....108,266,877 | ..
37.  Oklahoma . el | 865,753 | 10,282,135 | .o 379,355 | oo | e 11,527,243 |..
R R O 1T o o PO PTORN Loveores | 279,261 | .o 16,502,470 | ..ovvvvverrrrernnenn 70,780 [ oo | e 16,852,511
39, Pennsylvania..........ccoeoeieueinereesiessse s L ....123,532,842 ....125,448,980
40. Rhode Island... o
41.  South Carolina. IO
42.  South Dakota L ,
43. Tennessee L ,893, ....119,558,501
44. Texas...... vl | 204,550,556 | ... 77,320,432 82,271,120
45.  Utah..... vl | 0en229,058 | 29,538,976 ....29,879,604 | ..
46. Vermont.. vl | 89,763 | 2,429,291 | .o 13,288 | | e 2,512,343 |..
47. Virginia.... el | 201,627,091 | 68,250,249 ....10,188,241
48.  Washington. vl | e 741,902 | 52,097,061 ....53,127,625
49.  West Virginia... vl | 00 132,930 | 15,112,792 ....15,249,351 |..
50. Wisconsin.... ol | 466,544 | L 46,661,129 ..47,839,225 |..
51, WYOMING...ooiveiiitcieictcee et Lo [ rrreeenndd1,782 | 1,294,548 | 3,067 | | e 1,339,391 | .o
52.  AMEICAN SAMOA.........cccevevrrriererrerereisereseseesessese s AS | i Novvroees [
53.  Guam.............. L. 144,498 |...
54. Puerto Rico...... N | 6,905 |...
55.  US Virgin Islands L
56. Northern Mariana Islands N
57. Canada.......cccceoevirrrnnnes N .
58. Aggregate Other Alien..........cccoevveveeerverrenneniesesnenseseenseneen O T L XXX | 0000000000 33,885 | i 57,738 |... .0 ..0
59. Subtotal 2,232,161,495 | ... 12,449,146 ..6,809,697
90. Reporting entity contributions for employee benefit plans.............. | ... XXXwooo. [eoiirieieiiciiieiies [ | e
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........ccceveveirieesecee s e XXX s [ e [ | e | s | e [0 O
92. Dividends or refunds applied to shorten endowment or
premium paying PeHod..........ccceverrrrerreereerieserenessesseesssssensenses [ e XX Ko
93.  Premium or annuity consi
or other contract provisions
94,  Aggregate other amounts not allocable by State .
95.  Totals (DireCt BUSINESS).......cviueireireieiriieieiseiesieseisse s XXX |00 43,933,213 | .2,232,161,495 ... 12,477,829 | e l0|102,288,572,537 6,809,697
96.  Plus Reinsurance ASSUMEd..........ccouueuivrireierneeeiereisssessesessssennes e XX i | e 2y831 | e 270,445 | | e | e 273 276
97. Totals (All Business)............ .2,288,845,813
98. Less Reinsurance Ceded.........coovvvevrervernennenierennieneneenieiens |eoed XXXveee | 000021275712 | 00000000032,638 |00 3,705,630 [ | v 25,013,980
99. Totals (All Business) less Reinsurance Ceded .2,263,831,833
5801, Other FOrign........cceueuirnieieessee e esssssnns
5802, et ntens | sre
5803, bt | are
5898. Summary of remaining write-ins for line 58 from overflow page.
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above).........
94071, s
9402.
9403, st ntens | 2t
9498. Summary of remaining write-ins for line 94 from overflow page.... | ....
9499. 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 - Qualifi ed or Accredited Remsurer
(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.
Insert the number of L responses except for Canada and Other Alien.

(a)

Q11




[4%9)

Statement as of September 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 September 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. Wil 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 XXXVI 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 o gk wbd

Bar Code:

* 6 331220114 940000O0 3 =* * 6 3 3122011447000 0 3 =
* 6 3 3122011365000 0 3 = * 6 331220114438 0000 3 =«
* 6 3312201144520 000 3 =« * 6 3 3122011449000 0O0 3 =
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Statement as of September 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. ACCOUNES TECEIVADIE. ..ottt ssssssesseesessnsessensessssessessnsanns | sessesnssesessenns [005892 | vevvvenererrernerne 100,392 | ovrvvrvrnrrerneneenreneen0 | v
2597. Summary of remaining Write-ing for LINE 25........ccouieierrriisiisissessessiessnessessssnssnsssesssssnssssssssnes | esssssssssssssseas 766,392 | .o 766,392 | .o {0 0
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.........cvirieiiiriseisiisrieiseis st bs et s sttt bbb st es s s s s s sntens | ebsstntessnsnsenes (A ) | 6,946 | ...ccoovrireinne 12,508
08.397.  Summary of remaining Write-inS fOr LINE 8.3........c. oottt sns st ensessnsensansenss | sesssessessessnsenns [(SSA) ] 6,946 |..cooiririnns 12,508
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Statement as of September 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 PHOK YEAI..........cuiiiieieiciie sttt | sestessesssessessesssassenses 83,791,726 | oo 82,108,598
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........evuiiiieiieiciseeie ettt bbb s sttt | Hestessessssensessesses st esseb s sensessnbntessens | suebsessssessesssantessesensenes 2,477,767
2.2 Additional investment made after acquisition. ..5,205,962 ...3,829,194
3. Current year Change iN ENCUMDIANCES...........cuiuiieiiiireieieesie ettt b et s sttt b st s b en s s st es st snsessesns | Hesessessessnsassessessnsessessnsensessessnsansans | oon
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairmeNt FECOGNIZE. ..........euiuriiririiriieieieisieie et sssens | etessessesssssssessessstess s e bessessesssssnsans | sressessssessessssastessessssensesessnsessassnsnes
8. Deduct cUrrent YEar's dEPIECIALION. ...........cccvieveirieete ettt bbb s e s b st et es s s s st sennsesanas | asetesssssessssnsetensnsesssnes 3,695,129 | oo 4,623,834
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns 85,302,560 | .oovoverrererrieieieinins 83,791,726
10. Deduct total NONAAMIEA GMOUNES...........ccvivceeveeieiceceee ettt es s et s e e s st s sseessnansssssssssnsnassansnseses | creeesisssssensssssesnansaraseenan 992,904 | ..ol 992,904
11. Statement value at end of current period (Line 9 minUS LiN€ 10)..........cccceiieiiiiiiiicieiiciseeseeteseseeesssssesssseressssssesssserens | sreresssesssissesessssesssnns 84,309,656 | ...ocoverviiririiiernen, 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 YEar...........ccevevvieveeseeeeeeeceieerenees | evereisesesessessesessenns 277,950,347 | oo 159,222,845
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........cvevevieeie ettt bbbt ssesae s bessesseses | stessssessessssessssssnsesas 114,937,500 | .ooovvveveeeeee 152,466,000
2.2 Additional investment made after acquisition. .20 ...1,180,667
3. Capitalized deferred INtEIESE ANA OtNEI ..ot ettt sa s a s aessnsas | sestessesssssnssssessss st essessebesseseesasssnsans | seebssssssssssssnsastes et st esses s bensesaesensaes
4. Accrual of discount...........cccccoevernnnee 1,612,207 ...2,495,979
5. Unrealized valuation INCTEASE (ABCIBASE)..........ceveevrcvieeieieieee ettt s sae sttt b s s e s s ssesnsas | sntessessssssssssesanssstesses e besses e sessanans ettt nas
6. Total gain (I0SS) ON GISPOSAIS..........cevveveieiiiiiieiscirstesie sttt bttt s sttt s st s bbbt s s s s b essesses | Hiessssansessns st es e s s bes s s s b s st ssesnsens | ebsessnsassesnsentessesnsensesanes (45,474)
7. Deduct amounts reCeiVEd ON QISPOSAS..........c.cvueveiieriiirireiieie ettt se e sa bbb es s s s bessssessssesebansntes | sessesessssssssssesesnsenas 131,986,715 | oo 37,369,669
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........cviveieieiiiieccse et | et snsens | srebsessssessesssssstes e st en bbb ssessesaes
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covovrrininrssirninnens 262,513,359 | st 277,950,347
12, TOtal VAIUGHON GIIOWANCE.........ocouiviieieiicieiieiscieistie etttk s st et s et es s b s s n bbb st s s sens | ehetsessessnsasses et sntensesesensensessesansenses | absessnsensesessnteses et st ensen et sntensesntan
13, SUBLOAl (LINE 11 PIUS LINE 12)...e.eeiieeirieiieciseieisecisteie sttt sttt ettt essensssssessentas | sastssssssssssssssssessanens 262,513,359 | v 277,950,347
14, Deduct total NONAAMILEEA AMOUNES..........coiuiieieieiicieie ettt ss bbbt s s s s s s s ssessnses | ehessessessnsasses et sntenses et et ensessessnsenses | absesnsansesessnsessesebensensen et antansesnnan
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........cueiiiiieieiiiisieiciseseetssie st sssssassssssssssensesns | sressessssssssssesssssssesans 262,513,359 | 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, DeCEmMBEr 31 Of PHOF YEAI...........cvuiveieiciieie ettt | sestessesssessessessssssenaes 55,770,074 | oo 69,797,498
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 15,855,294 | ..o 4,376,223
2.2 Additional investment made after @CQUISIION. ..........cc.cveviieeicie ettt snaes | seesesssssesssssssessesensenseses 5,656,546 | ..ccovirerieieene 3,382,065
3. Capitalized deferred INEEIESE ANA OB ..ottt b s e st ssesas | Hietessessessssssess s s s esses e b s b e s s bt snsens | Haebsssnsassesnsantes e b st s s bbb s s ssesaes
4, ACCTUAL OF QISCOUNL.......vuivieieiiieisetc ettt s s s sttt es s s b nsensennns | oebsssessesssssnsassessnsnnsastes 3,689,468 | ..o 556,226
5. Unrealized valuation iNCTEASE (AECIBASE)..........cuevueieviieiieiiiiieiie ettt et bbbt st bbb enebes | sebessasssssssstessssentessesas (1,023,912) | oo 8,383,997
6. Total gain (I0SS) ON GISPOSAIS..........ceveevcrieeieieeictseee ettt ettt st bbb s bt ssss s a s s s st esses s bensesassanans | sesssssssessssssessssnsessesesanes 66,060 ...1,087,978
7. Deduct amounts received on disposals............. .31,036,754
8. Deduct amortization of premium and EPrECIALION. ...........ccevevivrie ettt saesaes | 2ntesaesssssssssesss st esses s besses e sensesens
9. Total foreign exchange change in book/adjusted CAITYING VAIUE............cceiueiciiiiiiecseeie ettt bnas | ssessessesss st bess e b es s bt enans
10. Deduct current year's other than temporary impairment reCOGNIZEM...........coveueurirrirrirrrereseeeess e ssesesesesees | srsessssesssessssesssssesssesssssnes 777,158

1.

Book/adjusted carrying value at en

d of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

55,770,074

12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e i ettt nens | ettt ser ettt ser et st b st eranenaennas
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cuiieieiiiieieiiiisieseissiesiessssssiessesesssssssesssssssessesssssssenses | srossassesssssssessessssessenas 74,140,674 | 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 PriOr YEaI...........cocuvieveicveieiceesie et | eveeriessssesie s 10,364,774,572 | woooveveeeereeinn 8,770,236,429
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 2,870,386,048 | .....cevevrerrrirnnns 2,879,617,780
3. ACCIUAI OF QISCOUNL. ..ottt ettt ea st e et et es et s et et es s ast s es et esansee s snastessstessnassasasssssssnansnssnsesans | stesesissesssssstesnsnsssnes 46,700,250 | ..oocoveeeeereeeeeeea 49,604,080
4. Unrealized valuation iNCrEASE (AECIBASE)..........cverevririecieiireieiiie ettt bbb s bbbt b s st esessnaebanas | sbebsssebesssnsesassetesnseaas (9,824,552) | .cvvvvvverriererieieine 25,160,350
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 22,268,524 | oo 81,457 464
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvcuiviiriiiiiccce et saens | sensesesssesesissesessaeees 993,679,855 | ..cvvvereiviereren 1,374,962,973
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 14,554,366 | ..o 18,205,476
8. Total foreign exchange change in booK/adiUSLEA CAIMYING VAIUE............ccevevcveeieicrereie ettt s s ses e benes | setessssssssssssesssssssessessssessessssasssssass | sresssssssssssssnssstessessntesses s snsesaessssans
9. Deduct current year's other than temporary impairment FECOGNIZEM............cc.euiueireiciiirieeeese et esens | cressessesssssssessessssessenas 33,077,273 | oo 48,133,082
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 12,252,993,348 | ...ooovvveiene 10,364,774,572
11, Deduct total NONAdMIttEd @MOUNES..........cccuiveieiciiieie e bbbt b s snaes | etsssastessessssessesssnsessns 2,609,283 | .o 3,482,111
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 12,250,384,065 | .....ccccovevvirennnes 10,361,292,461
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Statement as of September 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
1. CIASS T (8)uirirerieiieiieiie ettt | srenient st 8,333,505,477 | ...oovvvvrrrienns 1,558,049,695 | .....cccovvrvrrrenee 1,212,428,858 | ...ccovvvvrricrienn. 86,084,972 | ...oevvvrieis 7,686,517,960 | ....coooovrrrrrnns 8,333,505,477 | ..coovverrierirens 8,765,211,285 | .......ccvvrvrrn. 7,252,258,155
2. ClaSS 2 ():euureeereeneriaireesiesiesie sttt bbbk | sebeneb b eeees 2,698,812,414 | ..o 134,324,807 | ..oovvvrrrirriniins 45,285,006 |.....cccvvrrreireinns (21,015,957 | ..o 2,569,562,824 | .......cccovvrrnn. 2,698,812,414 | ..covvvvrrrrns 2,766,836,258 | .......cccoonvrvnnn 2,507,048,931
3. ClASS 3 ().euevrericreeie ettt bttt ntns | eveesisaentes et tenes 313,759,224 | ....oooeviveenn 121,333,580 | .oovevrrerriirerrieienns 5,545,182 | ..ocovervrerirernnns (46,850,790 | ....vovvrererrrirnens 297,531,558 | ...covvvererriiieinnns 313,759,224 | ..o 382,696,832 | ...ccovevererrierns 334,161,356
A, ClASS 4 (B).uvuieeiieiieeeee ettt | iniienit sttt 125,014,732 | oo, 1,669,581 | oo 3,747,261 | oo (13,639,520) | ..o 117,356,998 | .....coovvvrrinnnes 125,014,732 | oo, 109,297,532 | oo 143,370,697
B ClASS 5 ():euureveeeraceseiiciieis ittt ettt | bbbttt 34,557,850 | ..ot | e 1,130,818 | (2,238,880) | ...ooovrvrrerririinns 43,522,665 | ....coooorirrirreinns 34,557,650 | ..cooovverririieiis 31,187,952 | oo 43,845,418
B, ClASS B ():vuuvvureeueeraeienerieiserie itttk | nntnne st 20,322,032 | oo [ [ 4,271,286 | .o 62,640 | ..o 22,301,511 | o 20,322,032 | ..o 16,114,002 | ..o 27,021,145
7. TOtal BONGS.....oiveiiceceictecs ettt ....11,525,971,529 1,272,408,411 | oo 2,402,465 10,736,793,516 | ....ccccvvnvenee 11,525,971,529 12,071,343,861 | ...ccocvvvneenee 10,307,705,702

PREFERRED STOCK
L TR - 1 O P O U OO oSO USSP BUE TP U TSR
0. ClASS 2.ttt sttt s e tn s saens | sressesstastes e testes e sssnsssaesassanaes | sesessesistesteseetstesse s ssaessesansants | estessesstenteseesessessessesntastessnsns | ststesseseetnsesaesses st astes st astessesas | oebietessesaesenteseesses st astesetntessess | srebestneeseesantassesees st anses e tantenas | seseseesissasaessesestesaeseetntesaesantnes | eesessesinsstes e et st n e st en e seeraes
F0. ClASS 3.ttt sttt s e tns | Sbstesaesae st st e s st es b be st saeba | ebistessesses st estes b es bbb sassestess | suessesntestes e bstessessssssestesnsantes | nebebsesesstesaesestessessesesestessesnts | Hesbessesaesissssess et st estes et estensesans | ebiebssessesses st e s s et b st es e b tessenes | ebsesissestesaeseesentes e bt st esaesntans | shestessesenaes s bt s sttt s e nan
110 ClASS 4ottt | Sebieebi bbbttt AB,14B | ooooeececreseseseissiees | ceetieeis ettt nntnns | eessee sttt | ehteetest ettt 15,146 | oo 15,146 | .o 15,146 | oo 15,146
12. Class 5
13, ClASS Bu.vvvevvereaiseiesis e ess sttt ettt et sten st s st et esses | aeksessestensneestensansessessansnsents | stesssesiestentansinssessantanssessantansanss | aetestiesiestentansessensentanssessensansns | nestesssesiestestansestessastansiessentense | fiestesssnssestensonsiessensantsnssestentanss | eesestessansessestansnssessansansanssentons | sessessostansessestensanssessantansnsestes | eessessestnsiestestansanssessentansanssanes
14, Total Preferred StOCK........cvieiciciecie et | aesresssssssssssssessssseessenas 15,146 | oo [0 O 0 | ot [0 I 15,146 | oo 15,146 | oo 15,146 | oo 15,146
15.  Total Bonds and Preferred SOCK..........ov.uririerieriiieieiseeeseeeeeiseeeieeiseeas | eevseeisenssenias 11,525,986,675 | ....cocovverrennen 1,815,378,279 | ..o 1,272,408,411 | oo 2,402,465 | ....coooovrrennn. 10,736,808,662 | .......cccooeenee 11,525,986,675 | ....cccoovvrenvn. 12,071,359,007 | ...covvevrrernenes 10,307,720,848

(@)  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§.....109,303,096; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S......... 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS.......oveveerrrererrreririienes | v 109,303,096 |........coee... XXX ovoeveireinveeneenne | cvveneeeneinseenenees 109,303,096 | ..ovovvreerrrreeireirieieins 54,285 | ..ot
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YT ........c.vuiuriieireieieiee sttt s st esssss | sestessessssessessssssessens 159,953,378 | ..o 262,421,978
2. Cost of short-term iNVESIMENS ACGUITET.........c.cuivueieiiieieicese ettt b s bbb sae b ssbessesans | sbessesssssssseessnsneas 1,714,419,196 | ..ovvvveveeienne 1,945,211,684
3. ACCTUAL OF BISCOUNL........ooiiiiiiiiiii bbb bbb | Hesebb bbb bbb bbb aees | Sebbn bbb
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration received 0N dISPOSAIS............cc.cvuiviviveieiieiiieie ettt sanes | suessessssessessesnsaneas 1,765,069,478 | ..coovvveererreieine 2,047,680,284
7. Deduct amortiZation Of PIEMIUM...........ccceeiieiiicte ettt bbb bbb bbb s b bbb s s s s s ssbessssetesans | Hessebessssssessassesessesessssesebessesesessnaets | nebessssssesassetesesseses s et et esseaes s snaebnes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccevivrieiierriiieieiseseessieiessssenes | srevesisssssesessssssenis 109,303,096 | ...ooovvveeririrreiiinns 159,953,378
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuu it ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 109,303,096 | ..ooveriirciiiiiinias 159,953,378

QSI103




Statement as of September 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior yEar (LINE 9, PHIOT YEAI).......c.cuiuiurieiiiiieieisetse ettt sb sttt bbb 87,797,370
2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........cvuiurierririeierinsieis ettt s sttt 65,367,145
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en (68,886,505)
4. Total gain (10SS) ON tEMMINALION TECOGNIZEM. .......eureueerercereieeeerreeese et seseese et se st et ss st sE e E e E eSS4 E e ekt nee
5. Considerations received (Daid) ON tEIMINALONS.........c.cuiuiiieireieieie ettt s b8 s bbbt nn
LG TR Yo - 110 OO (40,986,812)
7. Adjustment to the Book/Adjusted Carrying Valug 0f REAGE HEM..........viiiririeiirie sttt bbb
8. Total foreign exchange change in BOOK/AJJUSIEA CaTYING VAIUE. .........c..riuiururiiieeireie ettt sttt f ettt
9. Book/Adjusted Carrying Value, December 31, current year (LiNeS 1+ 2+ 3+ 4 =548+ 7 4 8).ociviiieicrieieessesesnee st ssnses 43,291,198
10, DedUCE NONAAMIEA @SSELS. ........ouurveieeiieiiiiiieiii ittt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ciiiiirieiiesice ettt bbb bbb bbbt bbb st es st bnes 43,291,198

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/Adjusted Carrying Valug, DECEMDET 31, PO YEAI........ovueurrererrirersrreseeseesessssesessessssssessessasssssssssessesssssssssessassssssessesssssessessassssssessasssssessessnsssssnssessassanssnssesssens

2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOONOE).........cuivuiriiiieiieiciceic sttt aes

3.1 Change in variation Margin 0N OPEN COMMTACES..........vuurererirrerereirersrseeessesesessesessesssesses e s sssss st st ssesses s essesssns e ssessesssessessanssnsnne

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............cccccvvecvevennnen

3.22 Section 1, ColUMN 17, PHiOF YT .......c.urveererrerrerreereeeereeenseseesessseessessenns 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.............ccccceuverennne

3.24  Section 1, Column 16, Prior YEAI..........coevvvevererirerieeeeieeeesseiss e N_e_NE 0 0
3.3 Subtotal (line 3.1 minus Line 3.2) 0

4.1 Variation margin on terminated contracts during the year

42 Less:

4.21 Amount used to adjust basis of hedged item

4.22 AMOUNt TECOGNIZED........evvevrivieeiercie e 0

4.3 Subtotal (line 4.1 minus Line 4.2)......

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

LT T T oo 74T OSSOSO

5.2 Used to adjust Dasis Of NEAGEA IEMS..........cciuiieiiiiiceicceie ettt s bbbk s s R bbbt

6. Book/Adjusted Carrying Value at end of current period (LINES 1 + 2+ 3.3 -4.3-5.1=5.2) ...ttt st an 0

7. DEAUCE NONAAMILIEA BSSELS......uvveiuciiiiiseiieiiistieise sttt s bbb s et s e £t b8R8 e840 £ s b8 E bbbt b sttt

8. Statement value at end of current Period (LINE 6 MINUS LINE 7)........vuruuiurrerirrieneieiseesrseseesesssssssesessessssssessessssssessessssssssessessssssessesssssassssssessasssssessesssssssssessasssnssessassane 0
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Statement as of September 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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Statement as of September 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 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 43,291,198

2. Part B, SECHON 1, COIUMN T4......o.iiiiieiciseeiei ettt bbb sttt

3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i 43,291,198

4. PartD, COIUMN B...o.oooee bR 43,291,198

LT =4 TR 0o 111 T2 T PP

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.uiiiiriieieiiieie ettt 43,291,198

8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 43,291,198

10, Part D, COIUMN 8.......ooiiei s 43,291,198

11, PArtD, COIUMN Q..o s8R R bbbt

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn 0

Potential Exposure Check

13. Part A, Section 1, Column 21

14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen

15. Part D, Column 11

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

QsSl107



Statement as of September 30, 2011 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........cvvueieicveieieieisece et
. Cost of cash eqUIVAIENES ACAUINE..........c.euiviieiciceie ettt
. ACCIUAL OF BISCOUNL.......ooveiieii i
. Unrealized valuation iNCrease (ABCTEASE).........cvuueureeriuriieieieieieie sttt sseses
. Total gain (I0SS) ON dISPOSAIS........c.vvvererierrirririeireieiee s eesesenseeeeed NN
. Deduct consideration received on diSPOSAIS............cccovcuereiereiiiieisicie ettt
. Deduct amortization Of PrEMIUM..........ccieuiiiceice et bbb nas
. Total foreign exchange change in book/ adjusted carrying ValUe...............c.ccvveveeiieriiicreeiieee s
. Deduct current year's other than temporary impairment reCognIZEd............cvvrrreerrereineniereeeseseeeeeseeees
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccccouvrvrvrrererrerreerierrernns

. Deduct total nonadmitted @MOUNLS...........cccciiiueueiiersiss st snas

. Statement value at end of current period (Line 10 MIiNUS LiNE 11).....ovivorreninrsnisissssessessssssssssssessssnessesssseneans
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Statement as of September 30, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE A - PART 2

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

Location 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvement Palm Beach FL ....07/06/2004 | Sailfish Marina Resort 10,026
Building, Land, and Improvements. Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 153,477
Building, Land, and Improvement Stevenville MD ....05/22/2002 | Bay Bridge Marina 559,677
Building, Land, and Improvement; Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC 153,602
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. 1,078
Building, Land, and Improvement Miramar. FL ....12/28/2010 | Tropical Storage 4,692
Building, Land, and Improvements. Georgetown MD ....07/30/1999 | Skipjack Cove Resort. 22,466
0199999. Totals 0 0 0 905,018
0399999. Totals 0 0 0 905,018
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 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B./A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of September 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 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
Koyo Building o [ GBENVINIE ..o SC. 08/31/2011.... 6.000 14,300,000 [ ..ovvonvereereireiieeiieei et 23,000,000
Shoppes at Apollo Beach. Apollo Beach FL . 109/01/2011. 5.250 [ .o 7,400,000 10,200,000
Santa Monica Pacific Pier.... cree | SANEA MONICA. ... s CA 09/28/2011.... 6.800 20,000,000 | ..voiviieriener s 35,500,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNEr. ...t s s bbbt | coiies XXX....... .. XXX 41,700,000 | oo 0 68,700,000
0899999. Total - MOrtgages iN GOOT SEANGING. .....e.rruruer e testreisees ettt ses e e es s e ee e eeses e e e s s e a8 eEeeE e E a8 8 e e eh 8o E e e e e sesens e ehs | eheseesee et aeseesessee et ensenen et eetensenessesansensennssnnes | bsenen XXX XXX 41,700,000 | oo 0 68,700,000
3309999, TOAl MOMGAYES. ......v.vererereeeeeiaaiseeesee st eeeess s8Rkttt b ete | Hebiees b ettt ekttt anins | areias XXX XXX 41,700,000 | ovooeeriiie e 0 68,700,000
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 With Partial Repayments
Biltmore Hotel.................. Coral Gables........c..oourevrreeririins FLuitiirirnes [ 08/13/1999.... | 09/12/2011.... | cevooverrrirrirs 101,971 | oo | ceveesieeineiesinsienns | eeisersesiessessssesenes | ceineeseesisssessesieeens (VI SUORRTURRIUR IO 101,971 | oo 101,971 | oo | ceveeeeeeisesessssieens | reenas 0
JQH - Murfreesboro.......... Murfreesboro, L\ SO D 08/16/2007.... | 09/01/2011.... | «.eovvvvnece 285,958 | ... [ | e | e 0 oo | e 285,958 285,958 | ..o [ e | e 0
Wild Dunes Resort........... Isle of Palms I S O I 03/30/2011.... | 09/12/2011.... 0 | cereenerrnnrnereninees | cevenneenneninnnne09,687 | i, 85,667 | ..vovvoncererieireninnins | e | e 0
633 Folsom . | San Francisco........ .|CA .105/27/2010.... | 09/12/2011.... | . 0 [ oo | eevrieeenennennnnn09,423 | o 65,423 | oo [ e | e 0
Bella Roe Plaza.... .| Roeland Park..........cccooereneveiriniiinns KS. 09/28/2010.... | 09/12/2011.... | . 0 21,900 .21,900 0
One Greenway Centre...... Franklin. TN .[01/14/2011.... | 09/12/2011.... | . 0 104,567 | oo 104,567 | oot | e | e 0
Old Standard.............c...... Cincinnati............. [0] - RSSOV 01/01/2006.... | 09/10/2011.... (0 I ORI PR 30,985 130,985 | oo | e | s 0
OWLIC.....oveeirircirininns Cincinnati............. (0] ISP RN 01/01/2006.... | 09/10/2011.... (V1 ORI ISP 4,283 | oo 4,283 | oo | e | e 0
Sandestin. ..o Destin.....ccoo.ee. FLooiiiiiiiians [ 03/12/2010.... | 09/12/2011.... (V1 R IR 58,000 58,000 | .oooveeriieiiiseisniinnins | e | v 0
0299999. Total - Mortgages With Partial RepaymeNnts.........ccocvs wovriiniiisisiei s {1 PR | ] ISR 738,752 | oo 738,752 |........ 0 0 . 0
0599999. TOtal MOMGAGES. ......evvereeieieirireeecieee e isesississteieis etrseessess s et esses et s st ensessnenees 0 [0 | s 738,752 | oo 738,752 |........ 0 (0] 0
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Statement as of September 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 Il, L.P. Wilmington Snow, Phipps, & Guggenheim II, L.P 01/08/2010.... 626,850 15
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington . | Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 171,949 2.7
000000 00 O|Pineapple Square Properties, LLC Sarasota . | The Isaac Group Holdings, LLC. 04/19/2006.... 35,717 12.0
000000 00 0| Voyager Capital Fund Il L.P. Spokane Voyager Capital Fund II, L.P. 05/31/2005.... 6,250 16
000000 00 0| Orchard Tosca Investment Partners, L.P Mason . | Orchard Investment Management, LLC 08/19/2011.... 5,516,544 43.8
000000 00 0] Ellington Financial, LLC Wilmington . | Friedman, Billings, Ramsey & Comp 08/15/2007.... 2,597,553 3.2
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 5,516,544 3,438,319 0 0 | XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0] Aerielle IP Holdings, LLC [ san Francisco [CA........ | Aeriele IP Holdings, LLC | [09r302011.... | 625,000 62.5
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 625,000 0 0 0 .. XXX
Any Other Class of Asset - Unaffiliated
000000 00 0] AMMC CLO IX UBS WAREHOUSE, AMMC CLO IX Limited | GEOrGEOWN. .o [KY.........| UBS Securities LLC. | [09/2612011.... | 6,500,000
3799999. Total - Any Other Class of Asset - Unaffiliated 6,500,000 0 0 0
3999999. Subtotal - Unaffiliated 12,016,544 | oo 3,438,319 0 0
4099999. Subtotal - Affiliated 625,000 0 0 0
4199999. Totals. 12,641,544 | .o 3,438,319 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/A.CV 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.J/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 Ill, L.P. Los Angeles CA... | Distribution 06/25/2004 | 08/25/2011 812,353 0 812,353 ..812,353 0
000000 00 O |Snow, Phipps, & Guggenheim II, L.P. Wilmington DE... | Distribution 01/08/2010 | 08/15/2011 160,667 (V1 [OOPTTRRIRN IS 160,667 | ..........160,667 0
000000 00 O|Windsor Place Apartments, LLC Mentor Lake. OH... | Landon Investments, LLC..........cccoccvvvrerrniirniinnnns 12/20/2005 | 09/28/2011 460,532 0 [ s [ e 460,532 | ..........460,532 0
000000 00 0| Voyager Capital Fund L.P. Spokane WA... | Voyager Capital Fund, L.P.........cccovconseverereernennenn. | 05/31/2005 | 09/19/2011 36,970 0 36,970 36,970 0
000000 00 0| Panda Hereford Ethanol Acquisition, LLC Wilmington DE... | Distribution 05/09/2009 | 09/15/2011 0 60,060 | ..o | e 60,060 |.......... 60,060 [ ..ooricrinrins
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffiliated. ... sessssessssssssssssssssssssees | consseenns 1,470,520 0 0 0 0 0 | 1,470,520 | ....... 1,630,580 | .oovrvrinnennd 0 | 60,060 |........ 60,060 [ ..o 0
3999999. Subtotal - Unaffiliated .1,470,520 0 0 0 0 0 1,470,520 | ....... 1,530,580 | .o ()] [ 60,060 |......... 60,060 | ....cccoovvnreenns 0
4199999. Totals .1,470,520 0 0 0 0 0].....1470520 | ..... 1,530,580 0 60,060 60,060 0




Statement as of September 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

030

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. Political Subdivisions of States, Territories and Possessions
038573 DG 3| ARANSAS ISD A QSCB TX 4.43 2-15-26.......00cuvrvrermesrisisssssissssssssssssssssssssssssssssesssssssssssssssssssssesssssssnsenss. | sesssseres ...07/13/2011 | RAYMOND JAMES & ASSOC 2,725,000 2,725,000 10,730 | 1FE
134141 ZE 3|CAMPBELL CA SD 5.406 08-01-27 AL4-25. ....07/01/2011 | DE LAROSA & CO 4,000,000 4,000,000 1FE
142527 DY 3|CARLISLE ISD QSCB TX 4.38 2-15-26 07/13/2011 | MORGAN KEEGAN & COMPANY. 5,115,000 5,115,000 1FE
47407M BG 5|JEFFERSON GA SD QSCB 5.27 2-01-28 NC. ....07/08/2011 | MORGAN KEEGAN & COMPANY 3,100,000 3,100,000 1FE
796269 VA 3| SAN ANTONIO ISD TX 4.006 08-15-28..........0occumrrreermmrrresmmenressmesssssmessessssesssssssessssssssessssssnsessssssessssssnesssss. | sesseneeees ....08/24/2011 | RBC CAPITAL 2,115,000 2,115,000 1FE
954838 MV 7| W ORNG COVE TX SD 4.69 02-15-28 C20..............cooovvveimrrieississisesssssssssssssssssssssssssssssssssssssssssssssssssesesssses | vooesseses ....07/12/2011 | SOUTHWEST SECURITIES 6,083,323 6,075,000 1,583 | 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 23,138,323 23,130,000 12,313 | e XXX s
Bonds - U.S. Special Revenue and Special A t
04778C AG O [ATLANTA GA INDPT SCH 5.457 03-01-25........cvvuuuurriiiirriiiiessiissssissssssssssssssssssssssssssssssssssssssssssssses. | cossesseses ....08/09/2011 | MORGAN KEEGAN & COMPANY 3,592,692 3,450,000 25,625 | 1FE
155751 CQ 1|CENT VLY QSCB D FRESNO 4.726 9-01-19......c.cirvvirrirriirscrrissesssssiessssssessssssssssssssesssssssesssssssssssssnnss | sessessnnes ....09/16/2011 | STONE AND YOUNGBERG 850,000 850,000 1FE
155751 CR 9| CENT VLY QSCB D FRESNO 4.926 9-01-20 ...09/16/2011 | STONE AND YOUNGBERG 1,000,000 1,000,000 1FE
155751 CS 7|CENT VLY QSCB D FRESNO 5.126 9-01-21 09/16/2011 | STONE AND YOUNGBERG 2,800,000 2,800,000 1FE
251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02-35 ....09/16/2011 | CANTOR FITZGERALD & CO 6,405,462 8,819,913 4,576 |12
3137AC TN 9| FHR 3897 LITO WAC 01-37.....ucverrermrerreineniseeesssesssssessssesssssessssessssesssssssssessssssssssssssessssssssssssssssssssssssssnenes | sossessaees ....08/11/2011 | JEFFERIES & COMPANY. 4,491,537 78,113,693 1
3137AC TN 9| FHR 3897 LITO WAC 01-37....couuurveummmrreiimmersesssessesssssessessssesssssssesssssssessssssssssssssesssssssssssssessssssssssssssessssss | sessneeses ....08/11/2011 | CAPITALIZED INTEREST. 62,097 1FE
472904 P39 |JEFFERSON CNTY KY 4.65 06-01-26 C21......coevveurirreieriieseiesiisessisessissssesssssessssssssssssssssssssesssessssenens | sovesesees ...07/21/2011 | RAYMOND JAMES & ASSOC 6,881,700 7,000,000 44,304 | 1FE
567830 BU 7| MARIN CNTY CA TXB 5.41 08-01-26 A25..........ccmmivrvirrerreeiersessessessisssssssssssssssesssssssesssssssssssssssssssssnens | sessenseses ....08/11/2011 | RBC CAPITAL 4,888,949 4,625,000 10,426 | 1FE
576000 LA 9| MA ST QSCB 4.885 07-15-28 NC........covvurumrriummmereismenessisssesssssesssssssesssssssssssssssssssssessssssessssssssssssssesses | sosseeeses ....07/21/2011 | J. P. MORGAN SECURITIES 10,000,000 10,000,000 1FE
58607E BV 5|MEMPHIS CTR PYRAMID A 3.87 11-01-20........cevvvurrrrrrirmnesrisissessssisssssessssssssssssssssssssssssssssssssssssssssssssssssses | sessnseres ...09/22/2011 | MORGAN KEEGAN & COMPANY 1,195,000 1,195,000 1FE
58607E BW 3| MEMPHIS CTR PYRAMID A 4.23 11-01-21 ....09/22/2011 | MORGAN KEEGAN & COMPANY 1,000,000 1,000,000 1FE
58607E BX 1|MEMPHIS CTR PYRAMID A 4.48 11-01-22 09/22/2011 | MORGAN KEEGAN & COMPANY! 1,500,000 1,500,000 1FE
64971Q GW 7|NYC TRANS FIN B TXBL 3.45 05-01-21 . ....08/03/2011 | J. P. MORGAN SECURITIES 8,265,613 8,245,000 1FE
905664 AA 6| UNION CITY QSCB GA 4.73 01-01-27.....cvoouumrreeiereeerissseeseisssesssssssssssssssssssesssssssessssssssssssssessssssnesssssnnne. | sessneeses ....07/20/2011 | RAMIREZ & CO 10,000,000 10,000,000 1FE
95662M G5 3| WV HSG DEV A TXB 3.322 05-01-20 NC.....oooivrerrrirerirersisressesssessssesesessssesssessseesssesssesesssssssssssssssssssens. | sossessnces ....08/31/2011 | RAYMOND JAMES & ASSOC 1,200,000 1,200,000 1FE
95662M G6 1| WV HSG DEV A TXB 3.422 11-01-20 NC.....oorrrveermrrrisrirsisissesessssessesseesssssssessssssssessssssesssssssesssssssnssssssnns. | sessseeses ....08/31/2011 | RAYMOND JAMES & ASSOC 1,000,000 1,000,000 1FE
95662M  G7 9| WV HSG DEV A TXB 3.522 05-01-21 NC......oooirriririiirieeiiesiise i ssssesssessseesssesssssesssssssesssssssessens. | cosseeonees ....08/31/2011 | RAYMOND JAMES & ASSOC 1,285,000 1,285,000 1FE
95662M  G8 7 | WV HSG DEV A TXB 3.622 11-01-21 NC.....oooiiiiiiiniisiisisisssssesisssssssssssssssssssssssssssssssssssssssssssssssssssssssssns. | cesssseenes ....08/31/2011 | RAYMOND JAMES & ASSOC 1,000,000 1,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 67,418,050 143,083,606 | ....ovovircicicicieiaad 84,931 | .o XXX
Bonds - Industrial and Miscell
1248MB AG 0 |CBASS 2007-CB2 A2A SEQ AFC 022537 05/27/2011 | SOUTHWEST SECURITIES 24,018 24,603 120 |12
31738V BZ 7|FASI 1997-NAM2 S |0 CSTR 7-25-27 ....01/01/2011 | ADJUST PRIOR YEAR TRADE 14,499 1Z
31738V BZ 7 |FASI 1997-NAM2 S 10 CSTR 7-25-27........ccurrverimrreemenseesissssssssssssssssssssssssssssssssessssssssssssssessssssssssssssnes | sessnseses ....01/25/2011 | ADJUST PRIOR YEAR TRADE 39 1Z
31738V BZ 7 |FASI 1997-NAM2 S 10 CSTR 7-25-27......ocuumerrermeeresmeeessssissessssssssssssssssssssssssssssssssssssssssssssssesssssnsessessennes | sessoeeses ....02/25/2011 | ADJUST PRIOR YEAR TRADE 39 1Z
31738V BZ 7 |FASI 1997-NAM2 S 10 CSTR 7-25-27......cvevruereermeeresssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | sessnseses ....03/25/2011 | ADJUST PRIOR YEAR TRADE 38 1Z
31738V BZ 7 |FASI 1997-NAM2 S 10 CSTR 7-25-27......ooeumervermerreemmnssessssesssssssssssssssssssssssssssssssssssssssssssssssessssssessssssnes | sesseseeres ....04/25/2011 | ADJUST PRIOR YEAR TRADE 38 1Z
31738V BZ 7 |FASI 1997-NAM2 S 10 CSTR 7-25-27.....cvuvruereermesressssessesssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssnes | sessnseses ....05/25/2011 | ADJUST PRIOR YEAR TRADE 35 1Z
31738V BZ 7 |FASI 1997-NAM2 S 10 CSTR 7-25-27.......oocuurrvermenreemssessessssesssssssssssssssessssssssssssssssssssssssssssssessssssessssssnes | sesseneeres ....06/25/2011 | ADJUST PRIOR YEAR TRADE 39 1Z
31738V BZ 7 |FASI 1997-NAM2 S 10 CSTR 7-25-27......couuumervermeeressseessesismsssssssssssssssssssssssssssssssssssssssssssssssssssssnsessssssnnes | sessnneeses ....07/25/2011 | ADJUST PRIOR YEAR TRADE 39 1Z
31738V BZ 7| FASI 1997-NAM2 S 10 CSTR 7-25-27......cvvvrmereermseresssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | sessnneses ...09/01/2011 | ADJUST PRIOR YEAR TRADE 39 1Z




Statement as of September 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'¥030

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)

36190K AS 8| GSMS 2009-RR1 GGB SUB CSTR 07-38RE...........commrreeummmrreismmerressmseressssmssssssseesssssssssssssssssssssssesssssensesseses | sessneeres ....06/29/2011 | BARCLAYS AMERICA (1,075)| 12

36242D LY 7 [GSR 2004-13F 4A2 10 INV 11-25-34........cooririmrrrireriineriieseisesisessisessssssssses st sssses s sssssssssssssssesssssssses | sesssesses ...06/27/2011 | BARCLAYS AMERICA. (7,835) | 3FE

54323M AJ 7 |LONGVIEW POWER TL FAC L+350 2-28-14 ....06/20/2011 | EXCHANGED 1,606,939 1,733,333 4FE

61760D AC 7 |MSRR 2011-KEYA 1X 10 CSTR 12-40 RE 03/25/2011 | MORGAN STANLEY & CO (6,175) | 2FE

00173P AA 3| AMMC 2005-4A A1 CLO FLT 03-17 ....08/24/2011 | CANTOR FITZGERALD & CO 36,815,510 38,906,748 36,283 | 1Z*

00206R  AZ 5[ AT&T INC 3.875 08-15-21 NC.....oouurrevremrrermmmrreesssessessssesssssssesssssssesssssssessssssssssssssssssessesssssssssesssssssessessense | coneesseses ....08/15/2011 | BARCLAYS AMERICA 1,994,100 2,000,000 1FE

006346 AK 6| ADMSO 2010-1 A ABS 5.438 12-20-40..........c00uumiririiiericriiesisessise s sssssesssesssssesssessssse s ssssesssesesssessss | ossssness ...09/15/2011 | MORGAN STANLEY & CO 4,130,932 3,968,473 12*

007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11-35......ccuvvviurrrriimirrrismsessssessssssssessssssssssssssssssssesssssssssssssssesssssenne | sessenneees ....09/19/2011 | CANTOR FITZGERALD & CO 3,347,441 4,816,463 1,830 |1Z*

02377V AA 0 |AMER AIR PT 11-2 8.825 10-15-21AL18.......oooummrrvummcrriiseessisseessissssssssssessssssssssssssssssssssssssssesssssessesssses. | sessneenes ...09/27/2011 | MORGAN STANLEY & CO 8,000,000 8,000,000 2FE

02377V AA 0 |AMER AIR PT 11-2 8.625 10-15-21AL18........oorrririiriiierseiisssiisnssiisssssssssesssssssssssssssssssssssssssssssssss. | sessennenes ....09/27/2011 | GLEACHER & CO 3,526,250 3,500,000 2FE

02377V AA 0| AMER AIR PT 11-2 8.825 10-15-21AL18.......ooouumrreeemmcrrieseessisseessisessssssssessssssssssssssssssssssssssssesssssesessesss. | sessneeres ....09/27/2011 | J. P. MORGAN SECURITIES 2,017,500 2,000,000 2FE

02377V AA  0|AMERAIRPT 11-2 8.625 10-15-21AL18, ...09/27/2011 | STERNE AGEE & LEACH 1,006,250 1,000,000 2FE

02666Q J7 9| AMER HONDA FIN 3.80 09-20-21 NC 09/13/2011 | BANK OF AMER / ML 4,986,800 5,000,000 1FE

04544P AD 1|ABSHE 2006-HE5 A4 SEQ FLT 07-36 ...07/12/2011 | RBS SECURITIES/GREENWICH 1,500,000 3,000,000 489 [1Z*

049164 BE 5| ATLAS AIR 00-A 8.707 01-02-19.....c0uumrvuumiriririmerirresmerssseesisessssesssessssessssssessessssesesssssssssssssesssssssssssssssnsss | sosesssees ....08/02/2011 | STIFEL NICOLAUS & CO. 1,284,040 1,228,747 892 |3

05377R AV 6 [AESOP 2011-5A A SEQ 3.27 2-18.......ocomrriiieriemimsesssssesssessesssssssss s essssss s ssssssesssssssssssssssssssssen. | oseesseees ....08/19/2011 | RBS SECURITIES/GREENWICH 17,993,446 18,000,000 1Z*

05532T AN 2|BCAP 2010-RR1 3A2 SEQ SSUP CSTR RE.........ceoviverrreerersissesssssisessessssesssssasesssssssssssssssesssssssssssssssnnss | aessessnes ...09/07/2011 | RBS SECURITIES/GREENWICH 2,966,494 3,135,000 6,089 [1Z*

055327 FD  9|BCAP 2010-RR1 3A13 SEQ SSUP CSTR RE.......ccvviireriniriississsessssssssssssssesssssssesssssssssssssssssssssnss | sesssssnes ....09/22/2011 | MORGAN STANLEY & CO 4,345,110 4,389,000 16,642 | 12" ..oovovirecriin
05536G  AJ 5|BCAP 2011-RR7 2A1 SEQ SSNR 3-37 RE.........comeirrrieirrriiesrisinssssssssesssssnsessssssesssssessessssssssessssssnesssssseses | sossessnes ....07/22/2011 | BARCLAYS AMERICA 20,287,200 20,224,000 91,780 |12

057224 BA 4| BAKER HUGHES INC 3.20 08-15-21 NC.......crvvvmmrreirmmrressmsnssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | serssseses ....08/10/2011 | J. P. MORGAN SECURITIES. 3,991,840 4,000,000 1FE

057224 BA 4|BAKER HUGHES INC 3.20 08-15-21 NC ....08/11/2011 | J. P. MORGAN SECURITIES 2,989,320 3,000,000 1FE

05956G AK 3|BAFC 2010-R8 2A3 SEQ SSNR 5.0 9-37RE 08/19/2011 | BANK OF AMER / ML 1,192,795 1,249,000 3,990 (1Z*

05956T AC 3|BAFC 2011-R1 A2 SEQ SSNR CSTR 0836RE ....09/27/2011 | BANK OF AMER / ML 4,865,058 5,081,000 24127 |12

06406H BY 4 [BANK OF NY MELLON 3.55 09-23-21 C21.....couuerruiummerreisneeessssmsessisssssssssessssssssssssssssssssssssssssssssssssssesses | coneesseees ....09/16/2011 | DEUTSCHE BANK 6,995,310 7,000,000 1FE

06739G AR 0|BARCLAYS BK PLC 5.125 01-08-20 NC X I— ....08/12/2011 | BARCLAYS AMERICA 5,063,000 5,000,000 27,760 | 1FE

07330T AB  8|BCRR 2009-2A 1A2 SEQ SSUP AFC 0740RE.........c..ommirrriernerrirersesssesssssesssssssnessssssnesssssssesssssssssssssnnne | sessessnes ....08/10/2011 | DEUTSCHE MORGAN GRENFELL 11,982,550 13,393,000 6,325 [1Z*

07388R AE 7 [BSCMS 2007-PW15 A4 SEQ SSNR 02-44...........ccoouirieriierriseriiessissesisssssssessssesisesssesesssesssssessssssssesssnees | sovssnesees ...09/01/2011 | FTN FINANCIAL 4,234,905 4,072,636 3,619 [1Z*

081437 AH 8| BEMIS CO INC 4.50 10-15-21 C21......oomrvverrrriiirreerisssesiisssessissssessssssssssssssessssssssessssssnsssssssssssssssssssssssnses | sesssseees ....09/27/2011 | WELLS FARGO BROKERAGE 3,974,120 4,000,000 2FE

09247X  AH 4 | BLACKROCK INC 4.25 05-24-21 NC.....oooerrrirrmrrrriiessisssssssssssesssssssessssssssssssssesssssssesssssssessssssssssssssssssns | sessneeses ....09/08/2011 | MIZUHO SECURITIES USA 3,657,535 3,500,000 45,038 | 1FE

09247X AH 4 |BLACKROCK INC 4.25 05-24-21 NC ....08/24/2011 | JEFFERIES & COMPANY. 1,522,410 1,500,000 16,823 | 1FE

12189L AB 7|BUR NTH SANTA FE 3.6 09-01-20 C20 08/25/2011 | WILLIAM BLAIR & COMPANY. 989,659 985,000 17,632 | 2FE

12527E AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04-44. ....08/04/2011 | CITIGROUP. 18,435,938 18,000,000 19,845 | 1Z" .o
12527E AD 0 [CFCRE 2011-C1 A4 SEQ CSTR 04-44.........oooiiiriinrieissesiessesssssssssssssssssssssesssssssssssssssessesssssessssssnsssses. | cossesseses ....08/04/2011 | CANTOR FITZGERALD & CO 11,275,000 11,000,000 12,128 | 125 oo
12543X AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01-37......ccrvvvuurrrveemmrrrmismeessissssssissssssssessssssssssssssesssssesessssseeesssssnne | cossesssees ....08/19/2011 | RBS SECURITIES/GREENWICH 12,087,563 13,775,000 52,804 [1Z*

12626P AL 7 | CRH AMERICA INC 5.75 01-15-21 NC.....vuureeerreereerieceisesiieessseesissessssssesssssssessssssssesssssssssessssesssssssssnenses | sevesesees ....07/07/2011 | KEYBANK CAPITAL MARKET 4,195,800 4,000,000 137,361 | 2FE.....coovevvrervrnene
126307 AB 3| CSC HOLDINGS INC 8.50 08-15-15 C12.....ccrveeeumrreemrmreenssmeeesissesessssssessssssssssssssssssssssssssssesssssssssssssnsesses | sevsessnes ....08/10/2011 | CITIGROUP. 3,172,500 3,000,000 42,500 | 3FE

126307 AB 3| CSC HOLDINGS INC 8.50 06-15-15 C12.....cucrvevrumrrremmmmrreisssssessmssssssssessssssssssssssssssssssssssssssessessssssssssnssnses | sessessnes ....08/10/2011 | DEUTSCHE MORGAN GRENFELL 1,440,873 1,369,000 19,394 | 3FE

12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2-40 RE............oovvvveerrrerirnieriisesssssssesssssssesssssssesssssssesssssssssssssssssssssnnnes | cossesssees ....07/19/2011 | RBS SECURITIES/GREENWICH 6,405,000 6,000,000 18,841 | 12" oo
12643K AW 3| CSMC 2010-RR2 2B SEQ CSTR 09-39 RE..........ccmmmrrmummmerreimmmermiismmrsesssnessssssnsssssssessssssssssssssssssssssessssssse | cossesssees ....08/26/2011 | NOMURA SECURITIES INTL 6,580,035 7,041,000 35,165 |12

12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04-35...........ccvoumrerererierrissneesisesesessssesssssssssssssssssssssssssssssssssssssssssssesessssses | esssssnees ...09/14/2011 | RBS SECURITIES/GREENWICH 12,696,897 14,573,196 40,076 | 1Z" oo
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12667G AC 7 [CWALT 2005-13CB A3 SEQ 5.5 5-25-35........00cumrrrermmrressmersssssessssssesssssssesssssssessssssssssssssssssssssssssssssssssss | coseessenes ....09/06/2011 | WELLS FARGO BROKERAGE 2,983,947 3,421,222 4,181 |12

14040H AY 1| CAPITAL ONE FINL 4.75 07-15-21 NC....csvvvvvrmrrrermsrcsmisessessssesesssesssssssssssssssessesssssssssssssssssssssssssssssssssssssns. | sessessnes ...07/14/2011 | BARCLAYS AMERICA. 6,967,590 7,000,000 2FE

14040H AY 1|CAPITAL ONE FINL 4.75 07-15-21 NC ....07/21/2011 | KEEFE BRUYETTE & WOODS 2,977,200 3,000,000 2,771 | 2FE

144531 FL 9|CARR 2006-OPT1 A3 SEQ FLT 02-36 07/26/2011 | SOUTHWEST SECURITIES 590,794 727,131 30 |12

14886M AE 1| CATALINA MARKETING L+275 10-01-14 ....08/11/2011 | MORGAN STANLEY & CO 2,300,000 2,500,000 3FE

14986H AB 7| CHARTER/CCO HLDGS 3RD L+250 09-08-14.........coccommrrrermmmrreermmersesssesesssnessessseessssssnessssssnessssssneesssssnenes | sessessnes ....08/16/2011 | BANK OF AMER / ML 1,839,352 2,000,000 3FE

14986H AB 7| CHARTER/CCO HLDGS 3RD L+250 09-06-14...........ccoouirvimerirrmireriissisesssnesssssssnessssssssessssssssessssessenens | sesssssenns ...08/17/2011 | BARCLAYS AMERICA. 1,845,000 2,000,000 3FE

15672E AB 0 [ CEQUEL COMMUNICATIONS L+200 11-05-13........cvvvemrmrreermerressmersssssesssssssesssssssessssssnsessssssssssssnessssss. | cossevseees ....08/11/2011 | BANK OF AMER / ML 2,375,000 2,500,000 3FE

17121H AB 6| CHRYSLER GROUP TL B L+4.75 05-24-17.......ocmvtrrvererreirnnersessssssessnsessessseessssssessssssnsesssssssessssssesssssennens | sessessnes ....08/12/2011 | CITIGROUP. 7,220,000 8,000,000 3FE

17121H AB 6| CHRYSLER GROUP TL B L+4.75 05-24-17........oesrrriiiinneriinnersisissssisssssssesssssssssssssssssssssssssssssssssssssssssnnnns | sosssssnes ....08/10/2011 | CITIGROUP. 4,437,500 5,000,000 3FE

17307G ED 6| CMLTI 2004-HYB2 3A SEQ CSTR 03-34........ccrvueumrreeimereiesmeesssseessissssssssesssssesssssssssssssssssssssssessssssnses | oseesseees ...09/22/2011 | MORGAN STANLEY & CO 8,414,873 9,298,203 18,505 | 1Z%..ovveeerrvirrerreii
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8-25-35 ....07/07/2011 | SOUTHWEST SECURITIES 395,121 474,620 761 [1Z*

17314Q BF 3 |CMLTI 2009-11 7A2 SEQ SSUP CSTR RE 09/22/2011 | MORGAN STANLEY & CO 6,029,100 6,090,000 22,928 |12

191216 AT 7|COCA-COLA CO 3.3 09-01-21 ....08/03/2011 | CITIGROUP. 7,993,040 8,000,000 1FE

19122T AE 9| COCA-COLA ENTER 3.25 08-19-21 NC......covuumreurerriereiminrmeseiseessessssessssesssssssssesssssssssssssssssssssssssssssssssne | soseesnens ....08/16/2011 | DEUTSCHE MORGAN GRENFELL 2,947,380 3,000,000 2FE

21036P AD 0| CONSTELLATION BRANDS 7.25 09-01-161.........oocuuurreeummrreismrereenissmessssssessssssessessssessssssessssssssesssssesesssses | sesseneeres ....09/30/2011 | DEUTSCHE MORGAN GRENFELL 2,102,500 2,000,000 13,694 | 3FE

23305U AA  5[DBRR 2011-LC2 A4A SEQ 4.537 04-21RE.........omumirrirrresrnesressssssssssssessessssesssssssssssssssssssssssssssssssesssssnnes | sossesseses ....09/21/2011 | DEUTSCHE MORGAN GRENFELL 42,679,152 40,518,683 148,088 [ 1Z"......cvvevrriireninn
23305X AD 3 |DBUBS 2011-LC2A A4 SEQ 4.537 07-44........ooooerveiieereiiieeseeiiessesisesssssssssssssss s sssssssssssssssssssssssesnes | sesseseses ....08/05/2011 | DEUTSCHE MORGAN GRENFELL 19,960,156 20,000,000 22,685 | 1Z*

23305X AD 3 |DBUBS 2011-LC2A A4 SEQ 4.537 07-44........coooirveereereiinesseiaeesesisessssssesssssssessssssssssssssssssssssesssssssesses | sessneeses ....08/09/2011 | BANK OF AMER / ML 14,526,563 15,000,000 20,795 |12

23305X AD 3| DBUBS 2011-LC2A A4 SEQ 4.537 Q7-44..........oorieeeereereeiieeeiseseiesessessisesessessssesssssssssssssss s sssssees | esssssess ....08/09/2011 | DEUTSCHE MORGAN GRENFELL 14,365,430 15,000,000 20,795

23305X AD 3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44 ....08/04/2011 | RBS SECURITIES/GREENWICH 13,059,922 13,000,000 13,107

23305X AD 3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44 08/09/2011 | BANK OF AMER / ML 9,498,438 10,000,000 13,863

23305X AD 3 |DBUBS 2011-LC2A A4 SEQ 4.537 07-44 ....08/05/2011 | DEUTSCHE MORGAN GRENFELL 2,994,023 3,000,000 3,403

23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04-21........ocouumrrveiumereiiierseisseesssissessssssesssssssssssssssssssssssssssssssssssssesses | sesseseeses ....08/11/2011 | DEUTSCHE MORGAN GRENFELL 34,339,266 34,000,000 127,030 {12
23305Y AJ 8|DBUBS 2011-LC3A AM SEQ CSTR 07-21.....couriirrierreimeerisneessessisssssesssssssssssssssssssssssssssssssssssssssssssssssnes | sosssssees ....08/11/2011 | DEUTSCHE MORGAN GRENFELL 10,802,892 11,109,000 49,856 | 1Z"....ooovrrerireris
233851 AF 1 [ DAIMLER FINANCE 3.875 09-15-21......ocuuuerveiummereesssmrsesssmessssssssssssssssssssssssssssssssssssssessssssssessssssessssssnenne | cossesseses ....09/07/2011 | DEUTSCHE BANK 6,932,450 7,000,000 1FE

24422E RE 1 |JOHN DEERE CAP 3.9 07-12-21 MTN NC.....ooirriirmrriimmereesseesessssssssssssssssssssssssssssssssssssssssssessssssssssssss. | sessonseses ...07/07/2011 | CITIGROUP. 7,991,440 8,000,000 1FE

249030 AC 1| DENTSPLY INTL 4.125 08-15-21 NC......ocirvvviirerririesressissesssessessssssssssssesssssssessssssssssssssesssssssessssssnessssss | sessenenes ....08/16/2011 | MORGAN STANLEY & CO 5,979,180 6,000,000 2FE

25468P CN 4 |DISNEY (WALT) CO 2.75 08-16-21 NC......ooomerreermrrrismeriisiessssssesssssssesssssssessssssssesssssesessssssessssssssessssssneenes | sesseneeses ....08/17/2011 | GOLDMAN SACHS & CO 4,935,850 5,000,000 1FE

256882 AA 9 |DOLPHIN SUB Il'16.50 10-15-16 ....09/26/2011 | BANK OF AMER / ML 8,000,000 8,000,000 3FE

257867 AM 3 [ DONNELLEY & SONS 4.95 04-01-14. 09/21/2011 | SEAPORT GROUP LLC 2,872,500 3,000,000 72,188 | 3FE

26358B AA 6| DUANE 2006-3A A1 CLO FLT 01-21 ...08/22/2011 | RBS SECURITIES/GREENWICH 9,358,677 9,956,039 6,173 (1Z*
27876G BE 7 |ECHOSTAR DBS 7.125 02-01-16 NC........ccovvueumrreiirireiiinseseissessissssessssssessesssssssssssssssssssessssssssssssssnnssssss. | sesseneeses ....08/09/2011 | BANK OF AMER / ML 4,070,000 4,000,000 8,708 |3FE
27876G BE 7 |ECHOSTAR DBS 7.125 02-01-16 NC........ccrvvuuumrreiumneserismessesseessissssssssssessssssssssssssssssssssssesssssesessssssnsesssss. | sesenseeses ....08/09/2011 | J. P. MORGAN SECURITIES 3,045,000 3,000,000 6,531 |3FE
27876G BE 7 |ECHOSTAR DBS 7.125 02-01-16 NC.......coiruemieemriirenrieeeisessiesessessissssssssssssssssssssssssssssesesssssssssesssenenss. | sossessces ....08/11/2011 | MORGAN STANLEY & CO 3,011,250 3,000,000 8,906 |3FE

29247# AB 4| EN-TOUCH SYSTEMS REV L+500 12-31-12......cccuuurreeemrcreeisrereesssmessssssnsesssssesessssssssssssssssssssssssssnssssssss. | sessessnes ....09/30/2011 | VENDOR NOT FOUND 29,310 29,310 4

29250R AU 0 [ENBRIDGE ENERGY 4.20 09-15-21........couiriimerimriierisessimessssesssessseesssesssssesssssssssessssessssssssssssssssssssssses. | sevssesees ....09/06/2011 | CITIGROUP. 2,993,940 3,000,000 2FE

31678V 20 6 | FIFTH THIRD CAP VI SER B 25 11-15-67......ovveuvereveerrreriicesisesessisssesssssesssssssssssssssesssssssessssssnessssssnnens | sesseneeees ....08/16/2011 | WELLS FARGO BROKERAGE 3,765,000 3,750,000 2FE

31678V 20 6 | FIFTH THIRD CAP VI SER B 25 11-15-67.....cvvvuumcrvviereeerisessisssssisssssssssssessssssssssssssesssssssessssssnessssssneees | sessnneeses ....08/18/2011 | WELLS FARGO BROKERAGE 324,350 325,000 2FE
31678W 20 4 |FIFTH THIRD CAP V SER A 7.25 8-15-67.........coereeurereeirereineneiseessessssessssessssesssssssssssssssssssesssssssssssssaness | sossessees ....08/18/2011 | WELLS FARGO BROKERAGE 3,118,750 3,125,000 2FE
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31678W 20 4 [FIFTH THIRD CAP V SER A 7.25 8-15-B7.......ocourreeemerreiisersesssessssssesssssssssssssssssssssssssssssessssssssesssssseenes | sessneeses ....08/16/2011 | WELLS FARGO BROKERAGE 1,255,000 1,250,000 2FE
32113J CF 0 |FNLC 2005-4 A3 SEQ FLT 02-360..........ccvuvmrireerirsnsissessssnsssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssnssss. | sosssssens ...09/22/2011 | CANTOR FITZGERALD & CO 6,718,839 8,711,622 122 |12
343412 AB 8|FLUOR CORP (NEW) 3.375 09-15-21 ....09/08/2011 | BANK OF AMER / ML 4,955,950 5,000,000 1FE
349580 ZZ 6|FIG LLC FORTRESS L+400 10-07-15 08/16/2011 | WELLS FARGO BANK 4,925,000 5,000,000 2FE
361652 AB 6| GFI GROUP INC 8.375 07-19-18 NC. ....07/14/2011 | JEFFERIES & COMPANY 3,000,000 3,000,000 2FE
36190K AS 8| GSMS 2009-RR1 GGB SUB CSTR 07-38RE...........commrreummmmrreismmerressmmssessssmsssssssssssssssssssssssssssssssssesssssesesssses | sessnnseres ....08/09/2011 | BANK OF AMER / ML 7,765,951 7,749,000 13,865 | 1Z%..ovveeervrirrecrrii
36191Y BA 5| GSMS 2011-GC5 A3 SEQ SSNR 3.817 0844...........ocrverrrieeriiieiieeiinessieesisessis s ssssesssssssssssssssesssssns | esssennens ...09/22/2011 | GOLDMAN SACHS & CO 8,079,695 8,000,000 10,179 | 1Z* o
36246L AC 5| GSMS 2007-GG10 A3 SEQ CSTR 08-45..........covvermmrrriimrinisessisssessssssesssssssessssssssssssssssssssssnsesssssssssssnes. | sessenseees ....09/28/2011 | GOLDMAN SACHS & CO 4,790,703 4,686,000 22,588 |1Z*
36248E AB 1| GSMS 2010-C2 A2 SEQ AFC 12-43........ooervveererreinisesseissessessssessssssessessssessssssesssssssesssssssssssssessssssssssss. | sesseneeses ....08/08/2011 | GOLDMAN SACHS & CO 19,871,279 19,017,000 27,268 |12
36248F AG 7|GSMS 2011-GC3 A4 SEQ 4.753 03-44........ccoooourriiinieiiisssesisssscsss s ssssssssssssssassnss | sosssssans ....08/04/2011 | GOLDMAN SACHS & CO 31,764,808 31,035,000 32,780 |1Z*
36248F AG 7|GSMS 2011-GC3 A4 SEQ 4.753 03-44.........coovoouerreirereiisessesssessssssesssssssessssssesssssssesssssssssssssssssssssseeenes | eessessnes ....08/29/2011 | RBS SECURITIES/GREENWICH 10,114,063 10,000,000 1Z*
36248F AG 7|GSMS 2011-GC3 A4 SEQ 4.753 03-44, ....08/29/2011 | GOLDMAN SACHS & CO 4,045,313 4,000,000 1Z*
369550 AR 9| GENERAL DYNAMICS 3.875 07-15-21 C21 07/05/2011 | BANK OF AMER / ML 7,986,800 8,000,000 1FE
374270 AC 4 |GETTY IMAGES INIT TL L+375 11-05-16 ....08/10/2011 | BARCLAYS AMERICA 2,481,250 2,500,000 3FE
379398 AA 8| GTP TOWERS LLC C 4.436 02-15-15 NC.....oooovvrverrerresissssisinnssssssessesssssssssssssssssssssssssssssssssssssssssssssssssssns. | sersnseses ...09/12/2011 | DEUTSCHE BANK 5,564,646 5,455,000 1FE
398433 AF 9| GRIFFON CORP 7.125 04-01-18 COA0TT4.........ooonrrrveemerrrrisrnesrisessssssessssssssssssessssssessssssssessssssssesssssnes | sesseeeees ....08/10/2011 | DEUTSCHE MORGAN GRENFELL 2,375,000 2,500,000 73,229 | 3FE
398433 AF 9| GRIFFON CORP 7.125 04-01-18 COA0TT4........coomieriineeiiiieriessiessie st sssssssssesssesssssnes | osesinens ....08/09/2011 | DEUTSCHE MORGAN GRENFELL 1,428,750 1,500,000 43,047 | 3FE
398500 ZZ 4| GRIFOLS TL B L+425 08-01-17 NC......oorveeeurreiinreiisereesisessssssssssssssessssssssssssssssssssssssssssssssssssssesssssnse | sessenseses ....08/10/2011 | DEUTSCHE BANK 2,932,500 3,000,000 3FE
448579 AC 6 [HYATT HOTELS 3.875 08-15-16.........ccrvevrmucrriimmicrressiesesssesssssssessssssessessssessssssseesesssssesssssssessssssnesssssssessssss | cossesssees ....08/04/2011 | J. P. MORGAN SECURITIES 9,957,100 10,000,000 2FE
452308 AK 5 [ILLINOIS TOOL WK 3.375 09-15-21 C21......ooreumrirreimerimeeisesessessssesessessssesssssessssesssssssssesssssssssssssssssssens. | aovesesees ....08/24/2011 | J. P. MORGAN SECURITIES. 4,977,600 5,000,000 1FE
452511 ZZ 4 |IMBRANDSLLC TL 8.50 9-28-16. ....09/29/2011 | PRIVATE PLACEMENT 8,174,500 9,450,000 3z
45252H AB 8 [IMMUCOR L+575 08-19-18 08/19/2011 | CITIGROUP. 12,480,000 13,000,000 3FE
458140 AJ 9|INTEL CORP 3.30 10-01-21 ....09/14/2011 | GOLDMAN SACHS & CO 12,969,060 13,000,000 1FE
459745 FR 1 [INTL LEASE FIN 5.00 09-15-12 NC......ooouumirreummmrreiimmerssssssesssssnessssssssssssssessssssssessssssssssssssssssssssssssssessssses | cossesssees ....08/19/2011 | GOLDMAN SACHS & CO 4,950,000 5,000,000 110,417 [3FE .o
46629P AC 2 [JPMCC 2006-LDP9 A3 SEQ 5.336 5-47......ourvuureereieriesressesiissessessssssssssssssssssesssssssssssssssssssssssssssssssses | sovesssees ....08/24/2011 | J. P. MORGAN SECURITIES, 28,573,651 27,691,000 114,924 [1Z ..o
466300 AL 4 [JPMRR 2009-11 2A1 SEQ 6.0 11-36 RE........commerreuumerriieerreisserssisssssssssessssssesesssssssssssssesssssssssssssssssssns | cossesssees ....08/22/2011 | J. P. MORGAN SECURITIES 10,908,129 10,612,956 42,452 | 125 oo
46632H AD 3 [JPMCC 2007-LD12 Ad SEQ 5.882 2-15-51......couueriiriiriinesiiessiiessisesssesessessssssssssesssssssssesssessssssssssssssses | sevesesees ...09/16/2011 | CANTOR FITZGERALD & CO 7,422,249 6,957,000 22,734 |12
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR RE.........ovirriiiisriciissssseissssssssisesssssssesssssssessssssssssssssssssssssssssssssssssssss | cosseseeses ....07/26/2011 | CAPITALIZED INTEREST. 2,580 7,061 1Z*
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR RE........crvviurrrriisseriesiessesseeessssssesssssssessessssesssssssesssssssesssssssesssssssesssses | coseeseeses ....09/26/2011 | CAPITALIZED INTEREST. 2,243 7,020 12*
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR RE ....08/26/2011 | CAPITALIZED INTEREST. 2,439 7,003 1z
46634V AA 6 |JPMCC 2010-RR1 JPA SEQ CSTR 06-49RE 08/17/2011 | J. P. MORGAN SECURITIES 9,484,188 8,600,000 30,123 | 1Z*
46635T CG 5|JPMCC 2011-C3 A4 SEQ 4.7171 02-46 ...08/11/2011 | RBS SECURITIES/GREENWICH 12,713,594 13,000,000 25,551 | 1Z*
46636V AC 0 [JPMCC 2011-C5 A3 SEQ 41712 08-46..........oevveerrriiieriiresiissessssssesssssssssssssssessssssssesssssssssssssssssssnes. | coseesseses ....09/16/2011 | J. P. MORGAN SECURITIES 12,119,976 12,000,000 38,931 (1Z*
494550 BJ 4 [ KINDER MORGAN 4.15 03-01-22.......ccrvvumuurreesmmmrressesesessssessessssessssssssssssssssssssssssssssssessssssssssssssessessesesss | cossesssees ....08/03/2011 | CITIGROUP. 3,996,560 4,000,000 2FE
50212X AL 0| LPL HOLDINGS INC TL L+375 08-28-17.......c0vervrmrrererereremerssnesssssssesssssesssssesssssssssnesssssessssesssssessssesssssessens. | sosssesees ....08/11/2011 | MORGAN STANLEY & CO 2,462,500 2,500,000 3FE
526020 ZZ 8|LENDERPROCESSING TL B L+450 8-14-18........ccovvuerrrermeereismeersesssessessssessessssesssssssesssssssesssssssesssssssenes | sessnseees ....08/15/2011 | J. P. MORGAN SECURITIES 3,447,500 3,500,000 2FE
52602E AC 6 |LENDER PROC SERV 8.125 07-01-16 C11......oouiiiieririiieriinessisesssessssessssssssessssesssesssssessssessssessssessssnens | cosssesnens ....08/18/2011 | GLEACHER & CO 1,940,000 2,000,000 23,472 | 3FE
52602E AC 6 |LENDER PROC SERV 8.125 07-01-16 C11......oooumrreemmrrreimerresssesessssesssssssesssssssssssssssessssssssesssssssesesssssnnees | sesseseeres ....08/24/2011 | GLEACHER & CO 1,920,000 2,000,000 26,181 | 3FE
539830 AY 5|LOCKHEED MARTIN 3.35 09-15-21......cciirvuummrrrummersessmesssssismmssssssssessssssssssssssssssssesssssssesssssnssssssssnsessesss. | sessnseees ....09/06/2011 | CITIGROUP. 5,983,800 6,000,000 1FE
539830 AY 5 |LOCKHEED MARTIN 3.35 09-15-21......ceiuumrirmremmrimmeremerssssesssessssesssssssssssssssessssssssessssssssssssssssssssssssessss. | sossessees ....09/07/2011 | NOMURA SECURITIES INTL 1,988,880 2,000,000 558 | 1FE
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55274Q AK 1| MASTR 2006-2 1A10 SEQ SSNR FLT 08-36........000ucrmurrrvermmeeresrmerssssnessesssnessesssnessssssssssssssessessssessssssneseenss | sossessnes ....08/12/2011 | J. P. MORGAN SECURITIES 13,296,232 14,691,969 39,179 |12
55907R  AA 6 [ MAGELLAN MIDSTREAM 4.25 02-01-21 NC......oouiruruirimeriieniieriiesesssesessessssessssesssssssssessssssesssssssssesssssssses | sevssesees ....08/17/2011 | BANK OF AMER / ML 3,122,820 3,000,000 8,146
571748 AR 3| MARSH & MCLENNAN 4.80 07-15-21 C21 ....07/12/2011 | CITIGROUP. 4,992,550 5,000,000

57643M KF 0 |MASTR 2005-1 2A4 SEQ 5.5 05-35 08/16/2011 | CANTOR FITZGERALD & CO 4,342,500 4,500,000 12,375
579780 AH 0|MCCORMICK 3.90 07-15-21 C4-15-21 ....07/05/2011 | WELLS FARGO BROKERAGE 4,982,300 5,000,000

59020U ZZ 1 [MLCC 2005-2 1A SEQ FLT 10-35.......cmervriummrrrrismmrmsesssessssssesssssssssssssssesssssessessssssssssssssessssssnsssssssessssssnnes | coseesseses ....09/14/2011 | WELLS FARGO BROKERAGE 2,184,183 2,510,556 2,075
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10-36.........cvvuurireriernrisssissssesssssssssssssssssssssssssesssssssssessssssssssenssssnnsss | sonssssnes ....09/09/2011 | WELLS FARGO BROKERAGE 3,524,642 3,938,148 4,803 |32
59748T AA 7 |MIDLAND COGEN 6.00 03-15-25 AL20..........cccmmrremmrmmmeremrmressesseesssssessssssesssssssessssssesssssssesssssssessssssnenssss | sessessnnes ....08/17/2011 | CS FIRST BOSTON CORP. 7,000,000 7,000,000 2FE
604666 ZZ 3| MIRAMAX FILM 1ST LIEN TL L+B00 B2216..........ccouucrvermmcrressmesressmessessenesssssseesessssessssssseessssssessssssnesssssnne. | sessneeees ....08/10/2011 | BARCLAYS AMERICA 2,493,750 2,500,000 3FE
604666 ZZ 3| MIRAMAX FILM AST LIEN TL L+B00 62216...........ccvvvvverrerviessriesisssissssssssssssssssssssssssssssssssssssssesssssnes. | sessnnsnes ....08/19/2011 | BARCLAYS AMERICA 1,990,000 2,000,000 3FE
61760R BA 9 [MSC 2011-C3 A3 SEQ 4.054 07-49.........covveummrreirmeireesssessesssessssssesessssessssssessssssssssssssessssssssssssssssesssssnsss | coseesseees ....09/14/2011 | MORGAN STANLEY & CO 9,089,706 9,000,000 4,054 |12
629568 AW 6| NABORS INDS INC 4.625 09-15-21 NC ....08/16/2011 | CITIGROUP. 3,986,160 4,000,000 2FE
65409Y AM 7 [NIELSEN FINANCE CL-A TL L+200 8-9-13 08/11/2011 | MORGAN STANLEY & CO 2,387,500 2,500,000 3FE
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03-36. ....09/08/2011 | AMHERST SECURITIES GROUP 2,345,794 3,424,516 702 |1Z*
665859 AM 6| NORTHERN TRUST CO 3.375 08-23-21 NC.......ccourirurmirireirieriecsiesisessssssssesssssesssssssssesssessssssssssessssensss | soseessees ...08/17/2011 | GOLDMAN SACHS & CO 3,004,800 3,000,000 1FE
665859 AM 6| NORTHERN TRUST CO 3.375 08-23-21 NC.......ccvvvermrirerrerrniienrisisssssssssesssssssessssssesssssssesssssssessssssnsssses | sesseseeees ....08/17/2011 | MORGAN STANLEY & CO 2,489,075 2,500,000 1FE
667294 AY 8| NORTHWEST AIR 01 01B 7.691 4-01-17NC.......oovviririierineriiseiinessisesisessisessssssssesssssssssessssesssesssesesssess | cossssnness ...08/12/2011 | MORGAN STANLEY & CO 246,373 252,690 7,342 | 3FE
67103H AB 3| O'REILLY AUTOMOTIVE 4.625 09-15-21........crrvveirrririrrseessssessssessessssessssssssssssssesssssssssssssssssssssssssses | cossesseses ....09/14/2011 | BANK OF AMER / ML 8,984,340 9,000,000 2FE
674135 EM 6| OAK 1999-A M2 MEZ 7.69 4-15-29.........ccvvuuerreermeerresseesesssessesseesssssseessssssessssssssssssssssssssssssssssssssssssnes | sessneeses ....08/15/2011 | CAPITALIZED INTEREST. 323 1,892 6Z*
674135 EM 6| OAK 1999-A M2 MEZ 7.69 4-15-29.........0ocmsrrrrrririrsirsssissssssssssssssssesssssessssssssssessssssssssssssssssssssssssssssssssssssnsssns | sosssssonss ...09/15/2011 | CAPITALIZED INTEREST. 293 1,764 6Z*
674599 CC 7|OCCIDENTAL PETE 3.125 02-15-22 C21 ....08/15/2011 | CITIGROUP. 3,923,720 4,000,000 1FE
67572B AB 8| OCT7 2004-7A A2L CDO FLT 12-16 09/16/2011 | RBS SECURITIES/GREENWICH 3,620,000 4,000,000 2,021 (12
677071 AM 4| OHANA MILITARY 5.462 10-01-26 AL20 ....07/07/2011 | MORGAN KEEGAN & COMPANY 2,058,820 2,000,000 30,648 [1FE
69351U AP 8| PPL ELECTRIC UTIL 3.00 09-15-21 NC......ooirrevrumerreesmmerressmnesessssnesssssssseessssssssssssssssssssssessssssssssssssessessense | coneesseees ....08/18/2011 | J. P. MORGAN SECURITIES 2,975,730 3,000,000 1FE
69362B  AY 8| PSEG POWER LLC 4.15 09-15-21.....coumreeueriereisenieeeesneesessesssss st sssssssssesssesssssesssesessssssssssesssssesssnessssns. | sosssssees ....09/14/2011 | BARCLAYS AMERICA 1,998,220 2,000,000 2FE
69362B  AY 8| PSEG POWER LLC 4.15 09-15-21......ooumerveeummrreiismeerssssmesessssssssssssssssssssssssssssssssssssssssesssssssesssssssnessssssnne. | sessenseses ....09/15/2011 | NOMURA SECURITIES INTL 1,988,220 2,000,000 231 | 2FE
708160 BQ 8|JC PENNEY CORP 7.95 04-01-17 NC.......orivuurrieriieriisesiiesiiessiessssessiessssssssss s ssssssssssssssssssssssssns | cossesnnens ...09/28/2011 | DEUTSCHE BANK 3,195,000 3,000,000 1,325 | 3FE
713448 BW 7| PEPSICO INC 3.00 08-25-21 NC.......corvvreirmirierissressesssssessesssssssssssesssssssessssssssssssssesssssssessssssnsssssssnnes | sessesneees ....08/22/12011 | MORGAN STANLEY & CO 6,957,510 7,000,000 1FE
74005P AZ 7 |PRAXAIR INC 3.00 09-01-21 NC.....ourrvurmmrreemmerrissmsesesssssessssssesssssssssssssssssssssssesssssssessssssesssssssessssseneesssses | sesseneeses ....08/31/2011 | CS FIRST BOSTON CORP. 4,958,650 5,000,000 1FE
740566 ZZ 0|PRE-PAID LEGAL A TL L+600 12-30-16. ....08/16/2011 | RBC CAPITAL 2,425,000 2,500,000 3FE
742651 DM 1|PRIVATE EXPT FDG 2.80 05-15-22 NC 09/26/2011 | BANK OF AMER / ML 3,489,045 3,500,000 1FE
743315 AN 3| PROGRESSIVE CORP 3.375 08-23-21 NC. ...08/17/2011 | CS FIRST BOSTON CORP 2,996,760 3,000,000 1FE
743315 AN 3| PROGRESSIVE CORP 3.375 08-23-21 NC.........coosvvvierrerreirrrisisessessissssssssssssssessssssssssssssessssssssssssssnsns | sessesseees ....08/17/2011 | GOLDMAN SACHS & CO 3,022,950 3,000,000 1FE
744538 AC 3| PUB SVC NEW HAMP 3.2 09-01-21......couirreummerriimmeeresssnessssssnesssssssssssssesssssssssssssssesssssssessssssssssssssnessesss. | sessneeses ....09/06/2011 | BANK OF AMER / ML 3,983,120 4,000,000 1FE
749289 AQ 7|RBSCF 2009-RR2 JPB MEZ 5.336 05-47RE...........ccoomtrriirirreimeresnseimessssesssesessesssssssssessssssssssssssssssssssns. | coseessees ....08/15/2011 | RBS SECURITIES/GREENWICH 7,835,000 8,000,000 20,158 | 1Z*
74928D AV 7 [RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE........oierveuierreiieereessnesressssesesssssessssssssssssssssssssssssssssssssssssssesses | coneessenes ....09/26/2011 | CAPITALIZED INTEREST. 12,873 29,258 1Z*
74928D AV 7 [RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE.......ostiiieriieriineriinesiieseisesiesseseessssssssssssssssssssssssssssssssssssssssseses | sevesesees ....08/26/2011 | CAPITALIZED INTEREST. 13,420 29,194 1z
74928D AV 7 [RBSSP 2009-1 7A2 Z SSUP CSTR 37 RE........ovivveiierreiieereeissesmsssssesssssssesssssssssssssssssssssssssssssssssssssnsenses | consesseses ....07/26/2011 | CAPITALIZED INTEREST. 13417 29,167 1Z*
74928F AY  6|RBSSP 2009-3 6A3 Z SSUP CSTR RE.........ocmmrriiumrreimmerssssmessssssesssssssesssssssessssssssssssssssssssessssssessssssnns | sessessnes ....09/26/2011 | CAPITALIZED INTEREST. 30,516 46,237 12*
74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTR RE.......couurreimmrresmmsrssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssnes | avssessnes ....08/26/2011 | CAPITALIZED INTEREST. 30,348 45,983 1z
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74928F AY 6| RBSSP 2009-3 6A3 Z SSUP CSTR RE.........occmrriuimmrreimmersessenesssssssssssssmessssssmsssssssssssssssssssssessssssessssssnns | sessessnes ....07/26/2011 | CAPITALIZED INTEREST. 30,213 45,778 1Z*
74928H AB 2 |RBSCF 2010-RR3 CSCB SEQ SSUP 5.4BTRE..........ocmrrrerierrisiessessisesssssssssssssssssssssssssssssssssssssssssssssses | sossessenes ...09/26/2011 | RBS SECURITIES/GREENWICH 3,738,750 4,000,000 17,008
74930A AG 2|RBSCF 2010-RR4 CMLB SEQ SSUP CSTR RE ....08/03/2011 | RBS SECURITIES/GREENWICH 9,945,703 10,000,000 11,694
T4930A BV 8|RBSCF 2010-RR4 WBCB SEQ SSUP 04-47RE 09/16/2011 | BARCLAYS AMERICA 3,380,029 3,625,000 11,095
74930A CE 5|RBSCF 2010-RR4 MSCB SEQ AFC 04-49 RE ....08/04/2011 | BANK OF AMER / ML 5,961,797 6,000,000 6,641
75406E  AD 3 | RASC 2006-KS4 A4 SEQ FLT 08-36.........0ccumrvreermareresmmersisiesssssesssssssessssssssssssssesssssensesssssssesssssssessessssnnnes | sessenseres ....09/14/2011 | RBS SECURITIES/GREENWICH 4,950,000 10,000,000 3,438 [1Z*
759950 FX 1| RAMC 2005-4 A3 SEQ STP 2-25-36........0rrvurriireiernsissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sosssssnes ...08/22/2011 | RBS SECURITIES/GREENWICH 2,109,566 2,334,236 8,660 [1Z*
760985 M7 3| RAMP 2004-RS1 AIBA SEQ STP 01-34......cciveeerriiirrreriieeeesisssssissesssssenessssssssssssssesssssssssssssssesssssssesss | sessesseees ....07/19/2011 | AMHERST SECURITIES GROUP 1,170,958 1,249,022 4,105 | 2z
76112B C5 7 | RAMP 2005-EFC4 M2 MEZ FLT 09-35.........crmerveuummrrriusmmersesssnesssssssessssssessssssessssssssssssssessssseseesssssseesssssnns. | sessneeses ....08/02/2011 | RBS SECURITIES/GREENWICH 4,467,762 7,540,526 1,445 (1Z*
76112B H4 5| RAMP 2005-EFC5 M1 MEZ FLT 10-35........ccomirviirriiinseissssiisssssissssssssssssssssssssssssssssssssssssssssssssssssnns. | sessnnenes ....07/21/2011 | RAYMOND JAMES & ASSOC 4,115,980 5,648,000 92 |1z
76112B KC 3 | RAMP 2005-RS2 M2 MEZ FLT 02-35..........crvvermmrreummereessmessesssssessesssssesssssssssssssssssssssssssssssesssssssssssssssnsesse. | sesseneeres ....07/28/2011 | AMHERST SECURITIES GROUP 3,352,800 5,080,000 753 [1Z*
780255 ZZ 1|RPIFINANCE TRUST TL L+300 05-09-18 ...08/11/2011 | BANK OF AMER / ML 2,895,000 3,000,000 2FE
780255 ZZ 1|RPIFINANCE TRUST TL L+300 05-09-18 08/23/2011 | BANK OF AMER / ML 2,895,000 3,000,000 2FE
797440 BN 3| SAN DIEGO G&E 3.00 08-15-21 NC ....08/15/2011 | UBS WARBURG 1,989,740 2,000,000 1FE
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09-47........cooiirirerirerimecnierisessssesesesssssessssssssesssssssssesssssessssessssesssnessssesssnesess | sosssesees ....08/18/2011 | RBS SECURITIES/GREENWICH 7,549,061 8,752,535 2,970 [1Z*
806854 AB 1|SCHLUMBERGER INV 3.30 09-14-21 R ....09/07/2011 | CITIGROUP. 2,990,370 3,000,000 1FE
81180R AE 2 |SEAGATE TECH HDD 6.8 10-01-16 NC R ....08/24/2011 | BANK OF AMER / ML 5,025,000 5,000,000 139,778 | 3FE.....ccovevererrrenen.
81375W  JE 7 [SABR 2006-OP1 A2C SEQ FLT 10-35........ocimmrmrreimnreemiesresssssssssssssssssessessssessssssssssssssssssssssesssssssssssssnes. | sessseeses ....09/20/2011 | MORGAN STANLEY & CO 12,861,183 14,537,543 6,071 [1Z*
830445 ZZ 8|SKILLSOFT TL L+475 05-26-17 R ....08/10/2011 | MORGAN STANLEY & CO 2,481,250 2,500,000 3FE
83546D AA 6 [SONIC 2011-1A A2 ABS 5.438 05-41.........oomreeuriereiseriessesiessssessiss s st sss e sssssssesessssssssessssenses | sevesesees ....07/15/2011 | BARCLAYS AMERICA 4,040,944 3,980,000 1z
863576 EQ 3|SASC 2006-OW1 A4 SEQ FLT 12-35, ...09/27/2011 | CANTOR FITZGERALD & CO 8,010,187 12,370,945 597 (1Z*
86358R XY 8 [SASC 2002-AL1 A2 SEQ 3.45 2-25-32 08/17/2011 | AMHERST SECURITIES GROUP. 3,807,759 4,180,761 8,414 [1Z*
86359A WR 0 |SASC 2003-AL2 A SEQ 3.3565 1-25-31 ....08/17/2011 | AMHERST SECURITIES GROUP 2,791,218 3,054,162 5980 [1Z*
863667 AB 7| STRYKER CORP 4.375 01-15-20 NC.......crveuuueriirmmerreiseessssseeesessssessssssseessssssesssssssssssssssssesssssssssssssnsessssss. | sessneeses ....08/25/2011 | WILLIAM BLAIR & COMPANY. 1,086,690 1,000,000 5469 |1FE
86736G AJ 3| SUNGARD DATA INCRM TLB L+350 2-28-14........cvereurrerreinerimereinesiesssisssssssssessesssssesessssssssessssssssnssssssss | sesesssens ....08/19/2011 | J. P. MORGAN SECURITIES, 1,428,750 1,500,000 3FE
86765B AJ 8| SUNOCO LOGISTICS 4.65 02-15-22 NC........ccovvveumerreemmmrreismmerseissnesssssmesssssssssssssssssssssssssssssssessssssssssssnes | sesseneeres ....07/28/2011 | BARCLAYS AMERICA 2,998,440 3,000,000 2FE
883556 AZ 5| THERMO FISHER 3.60 08-15-21 NC......ooorrrvirmmrrrissiesresssssssssessesssssssssssasessssssssesssssssessssssnssssssssssssssssesses | sessesseses ....08/09/2011 | BARCLAYS AMERICA. 2,994,270 3,000,000 1FE
884903 BK 0| THOMSON REUTERS 3.95 09-30-21.......ccvuurmivriireniesneresssessssssssesssssssssssssssssssesssssssesssssssessssssnesssssnns | lvossnnes ....09/28/2011 | DEUTSCHE BANK 11,949,120 12,000,000 1FE
88522R  AB 0 TMST 2006-5 A2 SEQ FLT 10-46........cocouumrrreemmmrreissncsseessnssssssnesssissssssssssssssssssesssssssssssssessssssesssssesessssses | coseesssees ....08/23/2011 | RBS SECURITIES/GREENWICH 17,357,742 26,200,366 290 (1Z*
88732J BA 5| TIME WARNER CABL 4.00 09-01-21 ...09/07/2011 | GOLDMAN SACHS & CO 4,955,450 5,000,000 2FE
89233P 5F 9|TOYOTA MTR CRED 3.40 09-15-21 09/08/2011 | BNP PARIBAS 9,974,800 10,000,000 1FE
918204 AV 0| VF CORP 3.50 09-01-21 NC ...08/17/2011 | BANK OF AMER / ML 3,987,600 4,000,000 1FE
918200 AB 6 |VFH PARENT LLC TL L+6800 07-08-16..........coveeuuurreeeumreemimsssessssssessssssssssssssssssssssssssssssssssssssssssssesssssenns | ossesseses ....08/25/2011 | CS FIRST BOSTON CORP. 985,000 1,000,000 3FE
92532B AB 5| VERSO PAPER HLDGS 11.50 07-01-14 C12......cvrvierririicrrisiessssssessssssessessssesssssesessssssnsesssssnessssssnnes | sessneeses ....08/11/2011 | J. P. MORGAN SECURITIES 2,316,300 2,206,000 31,711 | 3FE
92769V AA 7| VIRGIN MEDIA FIN 9.50 08-15-16 C13 R ...08/11/2011 | GOLDMAN SACHS & CO 1,605,000 1,500,000 70,063 | 3FE
92769V AA 7| VIRGIN MEDIA FIN 9.50 08-15-16 C13 XS ....08/11/2011 | BNP PARIBAS 1,070,000 1,000,000 264 | 3FE
92935) BC 8|WFRBS 2011-C2 Ad SEQ CSTR 02-44...........ovvveiriiiricriisesisessinse s i ssssessssssssesssesesssessssessssssssssssns. | sovesnesees ....08/05/2011 | RBS SECURITIES/GREENWICH 24,876,950 23,680,000 28,824 |1Z*
92935) BC 8|WFRBS 2011-C2 A4 SEQ CSTR 02-44.........ccovvererriirneriisnesssssssessssssesssssssesssssssessssssessssssssssssssnsesssssnss | sevsessnnes ....08/04/2011 | WELLS FARGO BROKERAGE 15,649,980 15,090,000 16,327 | 12" oo
92935V AG 3| WFRBS 2011-C3 A4 SEQ 4.375 03-44.........omeervrereerriirnierissesisssssesssssssssssssssessssssssssssssesssssssessssssssssssssns. | sessseeses ....08/01/2011 | WELLS FARGO BROKERAGE 14,174,755 14,135,000 5153 [1Z*
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92935V AG 3 |WFRBS 2011-C3 A4 SEQ 4.375 03-44.........omerrvvererriirneeiisessesssesssssssssssssssesssssssessssssessssssesssssssesssssnns. | sesssseses ....08/01/2011 | RBS SECURITIES/GREENWICH 1,837,700 1,840,000 671 [1Z*
92936C AJ 8 [WFRBS 2011-C4 A4 SEQ SSNR 4.90 6-44...........ccooirviirirerrieriisesisessiessssssssessssesssssessssssssssssssssssssssssns | sesssnesees ....07/26/2011 | WELLS FARGO BROKERAGE 13,129,636 13,000,000 14,161
92936C AJ 8|WFRBS 2011-C4 A4 SEQ SSNR 4.90 6-44 ....08/23/2011 | RBS SECURITIES/GREENWICH 13,471,250 13,000,000 44,254
92936C AJ 8|WFRBS 2011-C4 A4 SEQ SSNR 4.90 6-44. 08/05/2011 | RBS SECURITIES/GREENWICH 11,167,578 11,000,000 13,481
94973V AW 7| WELLPOINT INC A 3.70 08-15-21 C15. ....08/10/2011 | CITIGROUP. 7,990,720 8,000,000
94986V AB 8| WFRR 2010-C32 A3B SEQ CSTR 05-17 RE.......oocuirrriirrirriseriisnessssssessessssessssssesssssssessssssesssssssessssssns. | sessnseres ....07/07/2011 | RBS SECURITIES/GREENWICH 7,645,233 7,564,272 13,706 | 1Z%ovvveecrevirrecreiie
976656 CD 8| WISC ELEC POWER 2.95 09-15-21........trveumerieereiesiiesiisessisessssesssses s s s ssssssssssssesssssssssssssssseses | ossesness ...09/07/2011 | BARCLAYS AMERICA. 2,969,190 3,000,000 1FE
98419M  AC 4 | XYLEM INC 3.55 09-20-16.........coumrrreerereriesmeeeresssesssssseesesssessssssessssssssessssssesssssssesssssssssssssssesssssssessssssnennes | sessseeses ....09/15/2011 | J. P. MORGAN SECURITIES 1,996,180 2,000,000 2FE
98419M  AE 0| XYLEM INC 4.875 10-01-21....coouumirieuumcrriissecresissessssssessessssesssssssessssssssesssssssessssssesssssssesssssssessssssessssssnesns | sessneeses ....09/15/2011 | J. P. MORGAN SECURITIES 999,350 1,000,000 2FE
988498 AH 4| YUM!BRANDS INC 3.75 11-01-21 C21......ovoiiiriiiriiinssrissssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssses. | sossnssnes ....08/22/2011 | CITIGROUP. 2,985,690 3,000,000 2FE
988498 AH 4| YUM! BRANDS INC 3.75 11-01-21 C21....ccvvuimerriermerrisnesresssessssssesssssssessssseeessssssesssssssessssssessssssnesssssnns. | sesseneeees ....08/22/2011 | MORGAN STANLEY & CO 1,992,300 2,000,000 2FE
98883*  ZZ 2| NAYLOR PUBLISHING L+1025 12-31-12.....0cuittivesrssinessissessessssssssssssssesssesssssssssssssssssssssssssssssssssssssssssssssss | seressennes ...09/30/2011 | CAPITALIZED INTEREST. 33,332 33,499 47
3899999. Total - Bonds - Industrial & Miscellaneous 1,240,365,106 1,283,688,893
8399997. Total - Bonds - Part 3 1,330,921,479 ,449,902,499
8399999. Total - Bonds. 1,330,921,479 | oo 1,449,902,499
Common Stocks - Industrial and Miscell
009158 10 6| AIR PRODUCTS & CHEMICALS INC........cooouirvurrimerieeriisessiesiisessiessssessssessssssssessssssssssssssssssssssssssssseses | esessnens ...08/02/2011 | UBS WARBURG 55,000.000 4,752,913 XXX |
035710 40 9| ANNALY CAPITAL MANAGEMENT INC........osvrrierirriimmsrressmessssssesssssssesssssssssssssssssssssssssssssssssssssssssssses. | sessesenes ....07/29/2011 | INTERSTATE GROUP 80,000.000 1,280,528 XXX L
172967 42 4| CITIGROUP INC......cvvvermecrriiemmcerissieessisssssssssses s sssssssssssssss s ssssssessssssse s ssssssssssssssssssssssesssnes. | sessesenes ...09/22/2011 | ISI GROUP INC 50,000.000 1,207,845 XXX |
172967 42 4| CITIGROUP INC......coorrieerierierireiisesissesse st st sssse st sssssesssses s ssssessssesssses st ssssssssssssssnsns | seveseeees ...08/23/2011 | SANDLER O'NEIL & PARTNER 10,000.000 259,786 XXX |
172967 42 4|CITIGROUP INC ....08/22/2011 | ISI GROUP INC 30,000.000 802,068 XXX L
172967 42 4|CITIGROUP INC 08/05/2011 | SANDLER O'NEIL & PARTNER 30,000.000 1,002,783 XXX |
172967 42 4 |CITIGROUP INC ....08/02/2011 | SANDLER O'NEIL & PARTNER 40,000.000 1,493,208 XXX L
172967 42 4| CITIGROUP INC......covvvermecreiiermcisissessissesssssssses s ssssssesssssssse s ssssssesssssssesssssssssssssssssssssssssssssesssses. | aessssones ...07/12/2011 | RAYMOND JAMES & ASSOC 50,000.000 1,979,590 XXX |
231082 10 8 [ CUMULUS MEDIA INC CL A.....ooeirirrcimereieessesessessssesessessssssss s ssss st sssssssssesssessssssessssessssesess | sevesesees ....09/20/2011 | EXCHANGED 31,032.000 92,475 XXX |
293792 10 7 [ENTERPRISE PRODUCTS PART.......ocmmirruummmmrerismmmessssmnsssssssssssssssssssssssssssssesssssssssssssssssssssssnsesssssnsesssssene | consesseees ....07/29/2011 | ISI GROUP INC 12,000.000 493,964 XXX L
293792 10 7 |ENTERPRISE PRODUCTS PART......comiuuriimtrimesiirsisiessissssiessisssissssssssisssssse st sssssssssssssssssssesssnsesens | sovesesees ....08/08/2011 | INTERSTATE GROUP. 70,276.000 2,670,706 XXX |
293792 10 7| ENTERPRISE PRODUCTS PART........ooviriiimiieiiimisesessssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssnessesss. | sessenneees ....08/02/2011 | INTERSTATE GROUP 15,000.000 629,169 XXX L
369604 10 3| GENERAL ELECTRIC COMPANY......covvuuumrriimmmersiismsssesssssessssssesssssssessssssssssssssssssssssssssssssssssssssessssssssses | sesseneeses ....08/11/2011 | INTERSTATE GROUP 50,000.000 789,190 XXX |
369604 10 3|GENERAL ELECTRIC COMPANY ....08/09/2011 | UBS WARBURG 125,000.000 1,933,600 XXX |
369604 10 3 |GENERAL ELECTRIC COMPANY. 08/05/2011 | UBS WARBURG 50,000.000 833,475 XXX L
369604 10 3|GENERAL ELECTRIC COMPANY ....08/04/2011 | UBS WARBURG 250,000.000 4,189,225 XXX |
428236 10 3 [HEWLETT-PACKARD CO.......ooivveiiurreiiarreiisssesissssesssssessssssissssssssssssssssssssssssssssssssssssssssssssssesssssssssssses. | consevseses ....09/23/2011 | IS GROUP INC 6,000.000 131,291 XXX |
428236 10 3 [HEWLETT-PACKARD CO.....corrreumurreismmmrseisanesessssnesssssssesssssssesssssssesssssssssssssssssssssssssssssssssssssesssssssssssses. | coseessenes ...09/21/2011 | INTERSTATE GROUP 16,000.000 386,483 XXX 1
428236 10 3 [HEWLETT-PACKARD CO.....ooviureimrireeisniseesssesssseesssessssessssesssssesssssssssssssssssssssssessssssssssssssssssssssssssnsss. | sovesesees ...09/13/2011 | INTERSTATE GROUP. 10,000.000 227,054 XXX |
428236 10 3 [HEWLETT-PACKARD CO......oorrveuummrreemmmmreeisssesesssssssssssssesssssssssssssssesssssssssssssssssssssssssssssssssssssesssssssssssses. | cossesseses ....08/19/2011 | INTERSTATE GROUP 40,000.000 933,124 XXX L
428236 10 3 [HEWLETT-PACKARD CO.....oiviumriimriiieiirissssisessisesssessssesssessssessss s sssses s s sssssssissssssssssns. | avvesesees ....08/10/2011 | INTERSTATE GROUP. 50,000.000 1,494,465 XXX |
527288 10 4 |LEUCADIA NATIONAL CORPORATION.........comerreummmmrmesssmrmssismsrnssssmsessssssesssssessssssesssssssessssssssssssssessssss. | sesseneees ....08/16/2011 | REORGANIZATION 8,315.000 241,052 XXX L
534187 10 9| LINCOLN NATIONAL CORPORATION......coocormrrrmermmirrismmarssssmsessesssessssssesssssssssssssnesssssssnsssssssesssssssssssssnns. | sessseees ....08/19/2011 | RAYMOND JAMES & ASSOC 40,000.000 800,460 XXX 1
534187 10 9| LINCOLN NATIONAL CORPORATION.......ccvurmrvermrirmtrireesssesisessssesesessssesssssssssesssssesssssssssesssssssssssssssssssns. | sessessnees ....08/04/2011 | RAYMOND JAMES & ASSOC 20,000.000 500,100 XXX |
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534187 10 9| LINCOLN NATIONAL CORPORATION......coocmrrremmmmirrismmarisssmmessesssesssssssesssssssssssssssesssssssnasssssssssssssssesssssnns. | sesseneeees ....08/03/2011 | UBS WARBURG 20,000.000 508,624 XXX L

534187 10 9| LINCOLN NATIONAL CORPORATION.......etvuumirirriinrirtisissesisessisssessessssesssssssssesssssesssssssssesssssssssssssssssssns | sossssnens ...07/11/2011 | FRIEDMAN BILLINGS RAMSEY 10,000.000 273,236 XXX |

534187 10 9| LINCOLN NATIONAL CORPORATION ....08/22/12011 | RAYMOND JAMES & ASSOC 10,000.000 190,788 XXX L

565849 10 6| MARATHON OIL CORPORATION 08/05/2011 | ISI GROUP INC 200,000.000 5,021,920 XXX L

565849 10 6| MARATHON OIL CORPORATION ....08/10/2011 | INTERSTATE GROUP 20,000.000 509,294 XXX |

565849 10 6| MARATHON OIL CORPORATION.......covvuumurrresmmerissmsessessssessssssessessssssssssssesssssssesssssssessssssnsesssssssessssssnsssses | sesseeeses ....08/08/2011 | INTERSTATE GROUP 50,000.000 1,203,180 XXX L

726503 10 5| PLAINS ALL AMER PIPELINE..........osviirirmnrreisiessessssssssissssesssssssessesesssssssessssssssesssssssssssssssssssssssssssssssenss. | sessesseses ....08/08/2011 | INTERSTATE GROUP. 80,000.000 4,653,432 XXX |

726503 10 5| PLAINS ALL AMER PIPELINE.........cosiiviirrniiicerissssssssssessesssesssssssesssssssssssssssssssssssssssssssssssssnssssssnsenss. | sesseseres ....08/04/2011 | RAYMOND JAMES & ASSOC 35,000.000 2,162,136 XXX L

726503 10 5| PLAINS ALL AMER PIPELINE..........osttiriemrriiicsiisieessssssessssssssessssseeessssssesssssssessssssssssssssssssssssssssssssenss. | sevsneeses ....08/02/2011 | INTERSTATE GROUP 10,000.000 622,438 XXX |

726503 10 5| PLAINS ALL AMER PIPELINE.........coosiiiiiiiiinsiiiissssississssissssssssssssssssssssssssesssssssssssssssssssssssssssssnsenss. | sessennenes ....07/29/2011 | ISI GROUP INC 10,000.000 622,368 XXX |

726503 10 5| PLAINS ALL AMER PIPELINE..........oitiiiiemrriiricrsisiesssessmesssssseessesssesssssssesssssssesssssssssssssssssssssssssssssssesss. | sesseeeses ....09/23/2011 | INTERSTATE GROUP 20,000.000 1,167,038 XXX L

744320 10 2|PRUDENTIAL FINANCIAL, INC. ....08/04/2011 | RAYMOND JAMES & ASSOC 20,000.000 1,114,068 XXX L

744320 10 2| PRUDENTIAL FINANCIAL, INC 08/23/2011 | FRIEDMAN BILLINGS RAMSEY 10,000.000 470,618 XXX L

744320 10 2|PRUDENTIAL FINANCIAL, INC ....08/18/2011 | RAYMOND JAMES & ASSOC 25,000.000 1,189,403 XXX |

758075 40 2| REDWOOD TRUST INC......cooiiimmreimerimeresmesisessssesessesessessssessssessssssssses s ssssessssssssssssssssssesssssssssssssssssses | ossessees ...08/10/2011 | INTERSTATE GROUP. 100,000.000 1,205,480 XXX 1

758075 40 2| REDWOOD TRUST INC.....ooouurrieummrressmmereesssesessssessessssessssssesssssssessssssnssssssssssssssesssssssssssssssssssssssssssssses. | sesseeeses ....08/09/2011 | INTERSTATE GROUP 100,000.000 1,223,980 XXX L

931142 10 3| WAL-MART STORES INC........cecvuureimriireiseriissessisessise s sssesssses s s sssses s sssssssssssssssssssssssnnss | esssssees ...08/01/2011 | INTERSTATE GROUP. 10,000.000 521,540 XXX |

20030N 10 1 [COMCAST CORPORATION CLASS A.......coviirrremimsressamessessssessssssssssssssssssssssssssssssssssssssssssssssessssssssenss | ossesseees ....08/10/2011 | INTERSTATE GROUP 20,000.000 399,340 XXX L

20030N 10 1 [COMCAST CORPORATION CLASS A......ourveummerrimmmeresssnesssssssessssssssssssssesssssssssssssssssssssssssssssssssssssessenes | coseessenes ....08/09/2011 | INTERSTATE GROUP 100,000.000 2,018,780 XXX |

20030N 10 1 {COMCAST CORPORATION CLASS A.......comiruimrimmrrimrisnesssesessessssesesssesssssssssesssssssssssssssssssssssssssssssesssnsss. | sevesesees ....08/04/2011 | RAYMOND JAMES & ASSOC 100,000.000 2,193,980 XXX |

20030N 10 1[{COMCAST CORPORATION CLASS A ....08/03/2011 | UBS WARBURG 30,000.000 676,851 XXX L

20030N 10 1|{COMCAST CORPORATION CLASS A 08/02/2011 | RAYMOND JAMES & ASSOC 120,000.000 2,747,112 XXX |

46625H 10 0|JPMORGAN CHASE & CO ....09/22/12011 | ISI GROUP INC 25,000.000 725,793 XXX L

46625H 10 0 [ JPMORGAN CHASE & CO......oourvviermrriesmmesisssessissesssssssssssss s sesssssessssssssssssssessssssssssssssssessssssnsesssssennassones | coseesssees ....08/23/2011 | ISI GROUP INC 5,000.000 164,917 XXX |

46625H 10 0 [ JPMORGAN CHASE & CO.......orviiiiiriiiiieiiiinsssissssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssnsisses | cossesssees ....08/22/2011 | ISI GROUP INC 15,000.000 504,899 XXX |

BI156R 10 8 [ METLIFE INC....oooireeeuariesieereisesessessssessssssessesssse s sssssss s ssss st | seesseses ....08/23/2011 | RAYMOND JAMES & ASSOC 7,500.000 228,674 XXX L

59156R 10 8 [ METLIFE INC......oivioriieriieeiie ittt sise i sss bbbttt | eevesesees ....08/22/2011 | RAYMOND JAMES & ASSOC 25,000.000 782,135 XXX |

BI1GBR 10 8 [METLIFE INC....ooooieeeeieeiieeiiiessesssesesiss s ssessss s sssss s sssssnes | seesseses ....08/19/2011 | RAYMOND JAMES & ASSOC 20,000.000 632,714 XXX L

BI156R 10 8 [METLIFE INC....ooviveeteereiiieeresisessessseesssssses s sessss st | eessenen ....08/18/2011 | RAYMOND JAMES & ASSOC 50,000.000 1,600,550 XXX |

59156R 10 8 |METLIFE INC ....08/04/2011 | RAYMOND JAMES & ASSOC 50,000.000 1,914,525 XXX 1

59156R 10 8 |METLIFE INC 08/03/2011 | RAYMOND JAMES & ASSOC 30,200.000 1,186,398 XXX L

59156R 10 8 |METLIFE INC ...07/19/2011 | INTERSTATE GROUP. 10,000.000 401,459 XXX 1

BI1GBR 10 8 [METLIFE INC....ooooieeeereiiisreiiecssesss s ssessss s ssssssnes | oseesseses ....09/22/2011 | INTERSTATE GROUP 50,000.000 1,349,775 XXX |

67572A 20 3 |OCTAGON VII 0 12/2/2016. R ...09/22/2011 | MORGAN STANLEY & CO 5,000,000.000 2,000,000 XXX U

68389X 10 5| ORACLE CORPORATION........evvtmiermeriraeiesmesssessssesssessssesssesssssessssesssssessssssssssesssssssssesssssesssnessssesssnessssnens | sosssssees ....08/19/2011 | INTERSTATE GROUP. 70,000.000 1,761,305 XXX 1

68389X 10 5| ORACLE CORPORATION......coocoumriiermarerissmaesesssseesessssesssssssesssssssssssssssesssssssessssssssssssssssssssssaessssssnesessssnnenes | sesseeeres ....08/10/2011 | INTERSTATE GROUP 125,000.000 3,316,013 XXX L

983555 ZZ 9| XCEL BRANDS WTS 09-28-18......00ccuueereessssrreesssessesssesssssssssssssssesssssssssssssssssssssssssssssssssssesssssssssssssenses | seesssssnes ...09/29/2011 | PRIVATE PLACEMENT. 255,100.000 1,275,500 XXX |
9099999. Total - Common Stocks - Industrial & Miscellaneous. 77,664,817 XXX XXX s
9799997. Total - Common Stocks - Part 3 77,664,817 XXX XXX
9799999. Total - Common Stocks. 77,664,817 XXX XXX
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9899999. Total - Preferred and Common Stocks 77,664,817 XXX 0 ] XXX
9999999. Total - Bonds, Preferred and Common Stocks. 1,408,586,296 XXX 2,609,305 |......... XXX e
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....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
o 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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
312931 A6 5|FGLMC A84529 PT 4.50 2-1-39........ccvovverrrirerrnenes | e 09/15/2011) PAYDOWNS........coomvrvmerierinnens | coverrerrvenrnenireninee | cevrninnerenn20,086 | i 26,686 | 1overrirrnn26,939 | v 26,924 | o | eveeirnenn(338) [ o | e (RK) ) I 26,586 I [V I 803 |02/01/2039|1...........
31340B  4J  5|FHLMC 141725 PT 12.00 5-01-17....oovvvvevvrrirvinins | o 09/15/2011| PAYDOWNS........coovvriireriniinnnns [ vrerernerncinnireniens | cervererenee 419 | i 1419 | i 1,488 | i 1422 | s | e (3) | e ()] E— 1,419 05/01/2017|1...........
31416K WP 9| FNCL AA2453 PT 4.50 2-1-39... N 09/26/2011| PAYDOWNS ). 65,561 02/01/2039|1...
36296) FT  7|GNSF 692378 PT 4.50 2-15-39.......cconvvrvrineernininnins | cevee 09/15/2011| PAYDOWNS.. ) 31,786 02/15/2039| 1
362967 DP  5|GNSF 700410 PT 5.0 3-15-39... R 09/15/2011| PAYDOWNS )| 16,198 03/15/2039|1...
690353 RX 7| OVERSEAS PRIV INV 4.44 02-27-27 AL21......ccccoove. | e 08/27/2011| SINKING FUND PAYMENT ........ | coverereerrnerienirens | cereeineennsd 45784 | oo 45,784 | i 5,784 | BT84 | [ [ (V1 I 45,784 02/27/2027|1...........
83162C FC 2 |SBA SER 94-20B 6.55 2-1-14 AL 02-04..........ccccoovvve | vener 08/01/2011) PAYDOWN......coovvmriririirnrinns | ceeerseeisensenienines | seernseeneian 9,721 | e 9721 | 9721 | 9721 [ | i [ (V1 I 9,721 02/01/2014|1...........
83162C GC 1 |SBA SER 95-20G 6.90 7-1-15AL 07-05........cccovvurvins | verer 07/01/2011) PAYDOWN.......covvimirierimriininins | cerernriineiinsiieniene | ceneeinnion 84,571 | oo 84,571 | 83,157 | 8457 | [ [ (V1 I 84,571 07/01/2015| 1...........
83190A AB 9| SBA 523402 PT #6 6.54 01-35 e 05/16/2011] PAYDOWN.......coorvvmirinrirneirenins | crvernerissisensesinnes | seesnssissssesssssnees | cesesisssessssnsssnssss | snesssnsssssssnsssnsssns | ossssnesssssssesssnssns | sessnessesssnesss | cvseessmsssnessnne | onee 01/20/2035|1...
83190A AB 9| SBA 523402 PT #6 6.54 01-35 e 09/20/2011] PAYDOWNS.. ..59,882 | .ierrn59,882 | 86,590 | tiiiieen86,571 s [ ((EEe) ) 59,882 01/20/2035|1...
0599999. Total - Bonds = U.S. GOVEIMMENL. ... s ssssssnsenes 341,508 | ...........341,508 | ...........348,942 | ...........350,180 | ..o | i (8,672) | .vverivirens 0 [ s (8,672) | oovvvvernnes 0 [ s 341,508 | o0 | o0 [0 115,436 XXX... | .XXX
Bonds - U.S. Special R and Special A t
01016Q AB  8|AKRON ST HSG-B OH 6.51 031518 C13A13............ | ..... 09/15/2011| SINKING FUND PAYMENT......... | cccovevvviiniriverrene | werrennnn 100,000 | oo, 100,000 | ............100,000 | .oveerern 100,000 | cooovvevirerivirnns | ervveirvervniieinns | vevee (V1 PRI ISR 100,000 03/15/2018| 1FE......
024838 AF 1| AMER CAMP PPTY STUDENT 7.38 90112A12........ |..... 09/01/2011| SINKING FUND PAYMENT ........ | cccovevrnverrnernerirnne | wreeeenernn800,000 | oo 800,000 | ...cco0ee0. 772,600 | covoerreren 794,700 | oo | v 2,035 | oo [ e 2,035 | o | s 796,735 09/01/2012| 2FE......
024838 AJ 3| AMER CAMP PPTYS 6.55 8-01-11 A11....ovvirvvivins | venee 08/01/2011| REDEEMED ..200,000 | ............200,000 | ...........200,000 | ..coovererovrrrirrns [rrrvermrvirinns s 0 200,000 08/01/2011| 2FE......
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02-35 I 09/26/2011) PAYDOWN........ovvvmerierinreneninis | vovernerieeernennenene | eovneennn. 104,240 | i, 104,240 28,535 |..... 28,535 | .ooereeerienis | e 104,240 02/25/2035(1Z.......
312903 MA  2|FHR 119 H 7 PAC 7.5 1-15-21 oo [ e 09/15/2011) PAYDOWNS........coouermmrinerienins | veveneesnerisssineniens | eevsesisneesneens (5 I O B11 [ 813 | BT s [ [ (V1 I 611 01/15/2021|1...........
312909 3W 2| FHR 1250-J PAC1 7.00 5-15-22......ccccvvvvvervmirririrans [ v 09/15/2011) PAYDOWNS.........coomrvmirierinines | covvrerrnerierieninnes | cevveninneiinns 2,944 | i, 2,944 | i 3,021 | oo 2,991 | oo 2,944 05/15/2022|1...........
312915 QG 9|FHR 14911 PAC 7.50 4-15-23.......covvevvemcrerircrnnen | e 09/15/2011| PAYDOWNS 23,390 04/15/20231...........
313398 P7 8|FHR 2334 TD PAC 6.5 7-15-31 N 09/15/2011| PAYDOWNS 7,051 07/15/2031(1...
313399 PS  0|FHR 2347 VP PAC 6.5 3-15-20........cccmeremirrerirenirns [ v 09/15/2011| PAYDOWNS.. 60,900 03/15/2020(1...
31339D 2V 9|FHR 2418 MB SEQ 6.0 2-15-22 I 09/15/2011| PAYDOWNS 80,995 02/15/2022|1...
313371 FS  6|FHR 1599-C TAC 6.10 10-15-23.......c.ccevevurrerrrrnes | cenee 09/15/2011| PAYDOWNS........coovrrrierinninnnrnns [ covererrenineisnseninnns | eevrereneeend5,934 | 45,934 | 137,005 | coiinnnni85,934 | o | e | e (V1 T 45,934 10/15/2023 1...........
313373 BU  1|FHR 1644 K PAC 6.75 12-15-23.......vvvneerieirerirnnnns | cenee 09/15/2011| PAYDOWNS.......ocvvrvmerirerirenns | eereeernnensesessennns | evenerieees 103,188 | ...oceveveee 103,188 | ..oovvvvneee 112,847 | oo 108,833 | .ooouveerrerins | v (5,645) [ ..o | e (5,645) [ .ovvvreeririnns | cervrii 103,188 12/15/2023|1...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9-15-27.....ovvvoerenrircrirerirnes | cenes 09/15/2011] PAYDOWNS........oooirenrirrienins | ceverneenssissisneninne | ceneesseenns 24244 | .............. 24244 | ... 25,139 | oo 24,883 | ..oeveeiinnes [ s ((GK1) ) TN IO ((CKI) ) I— 24,244 09/15/2027|1...........
3133TC HE 1|FHR 2018 PG PAC 6.35 1-15-28... N 09/15/2011| PAYDOWNS 12,632 01/15/2028|1...
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3-15-28 e 09/15/2011| PAYDOWNS . | e (1,195) | 16,563 03/15/2028|1...
3133TH S8  1|FHR 2118 PE PAC 6.50 1-15-29.....c.cvrvvvirrciivrinrns | v 09/15/2011| PAYDOWNS........covrrrrirerinnirenns | oreerrnnissesnsssiinnns | eveveererines 71133 | 7133 | s 74,683 | v 73812 | v | e (VAT4) ) TR [N (VAT) ) 71,133 01/15/20291...........
3133TS  F2  4|FHR 2303 CK SCH 6.0 4-15-31.......ocvevrrerrrerirncernins | veees 09/15/2011] PAYDOWNS........coorrmrrmerienens | covernerissnnenineniens | ceneeisnenns 51,123 | v 51,123 | e, 52,793 | v 52,383 | vereerinceiiens | e (RIS 1) I I (1,260) [ .oooveveernennne 51,123 04/15/2031|1...........
3133TU  S7  4|FHR 2357 QH PAC 6.50 9-15-31......coonvrvnirvcrirerians [ e 09/15/2011) PAYDOWNS........cooiiiniiniineins | veverneiresiinsiineninns | cevnseiisninns 70,088 | ..oovvrnees 70,088 | ..ocoovnee. 73,501 | v 72,837 (2,749) [ oo | v (2,749) [ oo 70,088 09/15/2031|1...........
31340Y KF 5|FHR 31-E PAC 7.55 5-15-20 e 09/15/2011| PAYDOWNS 2,045 | e 1,825 | oo 2,013 | oo 2,045 05/15/2020(1...
31358F M5  5|FNR 1991-12 H PAC 7.0 2-2521....ccoovcvvvrvrvrirncinnns | cenee 09/26/2011| PAYDOWNS.. 943 990 971 943 02/25/2021|1
31358N  H3  9|FNR G92-29 J SCH 8.00 7-25-22.. N 09/26/2011| PAYDOWNS 14,464 | ............. 14,634 | oo 14,534 | .o, 14,464 07/25/2022(1...
31358N M5 8 |FNR 1992-119Z ZX 8.00 07-25-22.......c0ovverrevrrrirreres | veves 09/26/2011| PAYDOWNS.........ooovvrerierernenns | cvererenrneninsniseenns | sevnnerineeen 3,141 | i 9,141 | oo 9,275 | ovveverirens 9,200 | oo 9,141 07/25/2022|1...........
31358P EE 3| FNR 1992-117 M PAC 7.0 7-25-22.....cconvvurmririvrnnins | s 09/26/2011] PAYDOWNS........comrrimrrnerireiinn | cevereniiinsinesnnenns | evveneinnnenn 17,638 | o 17,638 | oo 18,928 | ...coovvrnees 18,460 | ..ooovrvrrrinnns 17,638 07/25/2022|1...........
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31358Q ZE  8|FNR G92-59 D TAC 6.0 10-25-22..........cecevrvecvrrrerins | conee 09/26/2011) PAYDOWNS..........coovvrvmirierinines | coveeeernerienieninnes | vevvssisneiinns 2,146 | oo, 2,146 229% | ........... 2,233 | oo | e (14T T I (G101 [— 2,146 | .o | s 0 | v 88 |10/25/2022|1...........
31358R Y7 2|FNR G92-66 KB PAC 7.0 12-25-22........cccoovvrvrerrrnars | vener 09/26/2011) PAYDOWNS.........coomrmnrrmerienens | rovernerisesserineniens | ceneeisnenns 15,048 | covvvrvrne 15,048 | oo 16,328 | .coovvvrnees 15,888 [ ..o 15,048 | oo | e 12/25/2022|1...........
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9-25-23......cccovvvvvmrimcrnns | venes 09/26/2011] PAYDOWNS........cooirmrirrienins | cevernerississisnesinne | ceneeineenns 56,558 | ..oovrvnncns 56,558 | ..oorernens 62,616 | .oocovnnene 60,057 | ..oovvoerieiinns 56,558 | ..ooviirrinnins [ cenee 09/25/2023|1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4-25-24..........coevvmvvverraes | venes 09/26/2011| PAYDOWNS 13,474 | oo | e 04/25/2024|1...
31350L  ZF  5|FNR 1995-19 ED SEQ 6.50 1-25-22........cccovevrmrreres | venee 09/26/2011| PAYDOWNS.. 8,995 01/25/2022| 1
31359N  2W O [FNR 1997-19 PG PAC 7.0 4-18-27.......ccrvvvrvvivranns [ s 09/19/2011| PAYDOWNS ...71,100 71,100 | oo [ 04/18/2027(1...
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2-25-29........ccomvrrrmerirerins | v 09/26/2011| PAYDOWNS.........cvomrrmerirererenns | coerernerienseninsennns | eveerieees 128,802 | ..o 128,802 | oo 136,977 | i 134,818 [ i | eereenn(6,016) | e [ reieeed(6,016) [ s | s 128,802 | oo | e 02/25/2029| 1...........
313602 GQ 1|FNR 1988-25 B SCH 9.25 10-25-18........ccovvvvviviccns | venee 09/26/2011| PAYDOWNS ) 1,765 | oo [ 10/25/2018] 1...........
313603 BQ  4|FNR 1989-79 D PAC 9.0 11-25-19....ccccovvvmmvivnrrven [ 09/26/2011] PAYDOWNS.........covvrvmmrirerirnenns | cervrerrnnnrerirenenne | eevvnrieneeen 1,591 | i 1,591 [ il 1,765 [ i 1,690 | e | e (99) 1,591 | e [ 0 | s 97 |11/25/2019|1...........
313921 JK  5|FNR 2001-57 PD PAC 6.50 10-25-31.......cccumerrrmrirnes [ o 09/26/2011| PAYDOWNS (2,505) 58,193 | .oovvrrerirnnens [ eenne (1 I 2,432 |10/25/2031|1...
31392A  F5  2|FNR 2001-73 PG PAC 6.0 9-25-31.....ccovvvvvvrervrrns | o 09/26/2011| PAYDOWNS........coovvnvirerrnninnenns [ coverermnrnnirsnnerinnns | evvnnreeer 104,130 | 104,130 | 1 109,710 | 107,276 | oo | v (3,146) [ oo | cveeeenne(3,148) [ e | i 104,130 | .cvovvrvrvieens [ oo (1 I 4,168 |09/25/2031|1...
31392B AN 6|FNR 2001-70 PE PAC 6.0 7-25-31.....ccocvvvverirmrrnerns [ v 09/26/2011) PAYDOWNS.........coovrvnerierirnenns | cvvvrnnernenrerinseenne | eeerereneenn 35,577 | 95,577 | 1001000100,385 [ 1oivire099,020 | oo | e (3,443) 95,577 | cvoovevrverrennns | conne 0 3,812 |07/25/2031(1...........
31392B SC  1|FNR2002-6 L SEQ 6.0 2-25-32........ccovvrrervrreirernnns | o 09/26/2011| PAYDOWNS (2,354) [ oovvereereriinnns | cerereeens (2,354) [ oo 77,283 | .o [ e 0 2,919 |02/25/2032(1...........
31392E PC  8|FNR 2002-58 PG PAC 6.0 9-25-32.......cccevvuervrivennns [ v 09/26/2011) PAYDOWNS.........covvvvmmrirerirninns | covvvnrinerrenirnninns | vvererererni239,627 | . 239,627 | .........252,558 | ...........249,368 | ..ooovvvvvrrvins | o (L] [ (9,741) [ e 239,627 [ .ovovvvererrns | e (V1 I 9,664 |09/25/2032|1...........
31392F BQ  9|FNR2002-70 QG PAC 5.50 6-25-31......c.ccvevververerennns | vevee 09/26/2011| PAYDOWNS.......cooovnveerrernenns [ ererernereennnirerinne | crvereeeenn 130,904 | 130,904 | 1o 132,437 | i 131,240 | o | e (336) [ overevervrererins [ e (RK5) 1 IS IS 130,904 | .o [ e (V1 I 4,812 | 06/25/2031|1...
31392H A7 8|FNR 2003-9 DA SEQ 4.50 12-25-16.........cccoevvrverres | venes 01/25/2011| PAYDOWN 0 1 112/25/2016| 1
31392H A7 8|FNR 2003-9 DA SEQ 4.50 12-25-16.........cccevvvvverenns [ s 09/26/2011| PAYDOWNS.. B85 | 58,115 | 59,547 | 58,594 | L [ [CY4) ) IS 58,115 | v [ (V1 I 1,666 |12/25/2016|1...
31392K 5C 6| FHR 2455 GK PAC 6.50 5-15-32........cvunverreirreirnnnes [ e 09/15/2011) PAYDOWNS.......ocvvrimerierirneens | eeressesnessenisseenns | evveerienes 123,502 | .ooovvveneee 123,502 (V1 I 5,457 |05/15/2032|1...........
31392M  5R 9 [FHR 2448 TX PAC 6.0 5-15-32....c.ccvvvvvierervnrrrerrs | venes 09/15/2011| PAYDOWNS.......ccoomrrerierirenns | oevierrienienirneeins | eveverienns 105,637 | voovvveenee 105,637 (V1 I 4,277 |05/15/2032| 1...........
31393M  FK 2 [FHR 2591 WB PAC 4.0 2-15-30.......cc0mevvervrerienines | vever 07/15/2011) PAYDOWN......coovvvrrirereriernrins | ceeermernesseninnennes | seesnsnineia 9,529 | oo 9,529 [V IO 224 102/15/2030(1...........
31393Q AW 2|FHR 2621 PG PAC 5.50 12-15-31.....c.vvuvrvrriirernins | e 09/12/2011| MORGAN STANLEY & CO.....c... [ overvrverivrvererien | crerernn 346,888 | oo 346,888 (V] 12,896 |12/15/2031|1...
31393Q AW 2|FHR 2621 PG PAC 5.50 12-15-31.....c.cvvvvvrvirennnns | e 09/12/2011| MORGAN STANLEY & CO ,326,467 | .........3,392,996 | ........3,363,988 | ....ccccooverivuiee [ correeea(d041) [ oo | e (4,041 i | 003,359,947 | [10130,244 | 130,244 |..... 144,332 |12/15/2031|1...
31393Q PE  6|FHR 2614 UD PAC 5.50 6-15-31......covvvevernriciinirers | e 09/15/2011| PAYDOWNS........covvreieriirinnns o | e 837,111 | 437,111 0 . 15,838 |06/15/20311...
383739 N8 8| GNR 2001-17 PG PAC 6.50 4-20-31........ccvvvvvvrvenns [ v 09/20/2011] PAYDOWNS.........ccovmrimmrireriniens | cevvverinnrnerrenenne | evereinnenn 16,018 | s 16,018 [V I 692 |04/20/2031(1...........
38373Q MR 9|GNR 2003-39 GE PAC 5.50 8-16-32........ccccrmevrrvrirnes | cenee 09/16/2011| PAYDOWNS.......ocvvmrvmerirererenns | oeresersnensesessennns | evserieees 360,723 | .ccoovvvne 360,723 | ...ccvovee 365,921 | .oovvneees 363,531 [ .ovevrerieriiens | e (2,808) [ .oovererrrriens | e (PX:(0]: Y O 360,723 | ..o [ 0 . 13,064 |08/16/2032|1...........
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5-20-32.........coevverevaeres [ 09/20/2011) PAYDOWNS........coovimmrierienins | ceverseeississisneninne | ceneeiineinns 71,549 | v, 71,549 | i, 75,531 | v TABT5 | v | e [RI P2 SOOI I (3,126) [ oo 71,549 | oo [ o (V1 I 3,109 |05/20/2032|1...........
38373W GY 8| GNR 2002-19 PG PAC 6.45 3-20-32..........eecervvvverns [ v 09/20/2011| PAYDOWNS ....36,585 138,534 | 38,129 | e [ (1,544) | ... (1,544) | .. 36,585 | ..o [ (V1 I 1,581 [03/20/2032|1...........
45129Y SZ 0|ID HSG & FIN SFM 5.87 07-01-35 AL23 07/01/2011| SINKING FUND PAYMENT. 1,945,000 ,945,000 2,000,919 | 001,993,786 | .oocvvcriiriiins | e (4,325) | ... (4,325) | o | e 1,989,461 | ..cooovvvvvrrns | e (44,461) | ..... (44,461)|.....114,172 | 07/01/2035| 1FE......
45129Y TG  1{ID HSG FIN SFM 6.00 07-01-35 C35A13.....ccovvvrves [ s 07/01/2011| SINKING FUND PAYMENT ........ [ covervvrereirnrirernnes | crrvrirninns 790,000 | ....cooo.... 790,000 | ....cvone 810,738 [ .ovvveverrervriverens v [ v (1,744) [ v | v (1,744) | o | v 808,994 | ...ocovrviians | e (18,994) | ..... (18,994) | ...... 23,700 | 07/01/2035| 1FE......
574754 AB 3| MASHANTUCKET WST A 6.57 0913(MASHTK)....... |..... 09/01/2011| SINKING FUND PAYMENT......c.. | ovveuevrererenernennns | crverireens 300,000 | oo 300,000 | ..ocvvrnee 288,789 | ..oovvene 293,463 | ..o | e 1512 [ e | e 1,512 [ s | v 294,975 | .o | s 5,025 | ........ 5,025 | ... 19,710 |09/01/2013| 1FE......
574754 AC  1|MASHANTUCKET TRB 5.912 09-21(MASHTK)........ | ..... 07/14/2011| CITADEL SECURITIES.......cocves [ rrrermrrveinnirerinnns | e 1,800,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 2,000,000 | .oooecveerierins [ e [ e 0 | evverneienes | 00000002,000,000 | ..o | (200,000 | ...(200,000) | ..ooovvvvenenens 09/01/2021(6...........
60415N  E4 O [MN ST HFA 6.13 07-01-38 AL02-35 C16........coocvrvres | vever 07/01/2011) PARTIAL CALL......ccovvvvnrrrerirenes | cvvrnrrnerirerincenne | eveeernnnn 325,000 | ...c.......325,000 | ............342,469 | .........341,443 | oo | v (1,469) [ ..o | e (1,469) [ ..oovorvvvvrens | e 339,974 | s | (14,974) | .....(14,974) | ... 19,923 |07/01/2038
649705 JJ O|EMPIRE INS NY IND DEV 8.80 918(EMPI).........ccoce. | venee 09/11/2011| SINKING FUND PAYMENT. 120 | ..... 120 09/11/2018
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 918(EMPI).......ccccove. | ovee 08/11/2011| SINKING FUND PAYMENT. 104 |..... 104 09/11/2018
649705 JJ  0|EMPIRE INS NY IND DEV 8.80 918(EMPI).........ccoce. | venee 07/11/2011| SINKING FUND PAYMENT ........ | ceeeverrmrmervenrnne | cernerenenne89,725 | 89,725 | 188,550 | vvviicnn87,597 | v | i 88 | oo [ s 88 09/11/20184...........
676907 QB 7|OHHFATXB5.32 09-01-38 C 16 AL 30......ccovvvrveres | venee 09/01/2011| PARTIAL CALL.......cvovvvrirvirnires [ v | creereen615,000 | ..........615,000 | ............622,688 | ....c0.e0621,634 | oo | e (B85) [ ..erverveereris | e (685) 09/01/2038| 1FE......
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854489 AR 2| STANISLAUS CA PENS 7.158-15-13 A13......cc...ce. | ..... |08/1 5/2011| SINKING FUND PAYMENT......... | s | e 475,000 | ..o 475,000 | ............ 492,005 | ..o 479,426 | ..o | i [CL10) ) TN [FOOR (980) | ovevvverrinens | v LYCRET [ [ (3,446)| ....... (3,446) ...... 33,963 | 08/15/2013| 2FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . o 14,401,498 | ....... 16,437,774 | ....... 16,673,787 | ....... 13,725,290 | .ovivcinnnnad 0] . (67,065) | ..ovorvrernnns 0 [ (67,065) | .oooovvennees 0. 14,544,668 | ........ccc.... 0] ..(143,170)| ...(143,170)| .....610,517 | ...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
000292 AA  0|AAA2007-2 A1 SEQFLT 01-46 B 09/29/2011| PAYDOWNS.........covvvvmmrirerirnnnns | cervvnrrnerrerrenenne | wvrererernn322,700 | i 322,700 | 1iiiir0i231,537 [ 232,137 | s | v 90,563 | .voovveerieriins | e 90,563 322,700 01/27/2046| 1Z*.......
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12-25-32........cccoevvvmvees | e 09/26/2011| PAYDOWNS.. 3,439 12/25/2032| 1Z*.......
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12-25-33 e 09/26/2011| PAYDOWNS.........oovvvvirernniinernns [ ovrnemnrensnneninne | veverernneeen /AT | i 77,491 | i 78,545 | il TT813 | s | e (322) [ v 77,491 12/25/2033| 1Z*.......
00086R AA  5[ACLC 1997-A A1 ABS FL 7.12 9-17-12....ccccrvrvrvvrnns | vener 09/15/2011| PAYDOWNS.........ooovvermrernnirnenns [ cerrrerenisnisnisnninnes | evvrrerernnn36,388 | vierrnrnnn 36,388 | 136,388 | 136,388 | oo | evveeeveiieiens | e (V1 I . 36,388 09/17/2012|4Z.......
00086R AC  1|ACLC 1997-B A1 ABS FL 6.728 4-15-14................... R.. 109/15/2011] PAYDOWNS........cooomrririreirnees | oreerereineeiseirnseinns | cvveerienes 103,411 | v 103,411 | v 103,411 | oo 103,411 | s [ | e (V1 TR ISP 103,411 04/15/2014| 42*.......
00173P  AA 3| AMMC 2005-4A A1 CLO FLT 03-17...ccccovvvrnvviirinnns [ v 09/28/2011| PAYDOWN.......oovvririrreriniinins | oereerrienienernneins | cveverienes 131,659 | cooovcreenee 131,659 | coovvrineee 124,582 "7 ... T | e | s 124,699 03/25/2017| 1Z*.......
002447 ZZ  6|AWAS TL L+575 06-10-16, e 06/13/2011] PAYDOWN......corvvmrinrireirenins | creernerissinensesinnes | seemseissssnessssenees | cesessssessssssssneses | sneessnsssssssnssssssns | onssseessesssseessnssns | sosssessesssnesss | soseessmsssnessnne | onee 0 06/10/2016| 3FE......
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08-36 e 09/26/2011| PAYDOWNS.. 2.550,615 [ ..o [ v | i YA (3 TR IS TT761 | v | v 628,376 08/25/2036(4Z*.......
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11-34......cccovvvmmveneennns [ o 09/26/2011| PAYDOWNS.......ocvourrmerierirenns | coerereeriensesissenins | eveerineees 250,119 | oo 250,119 | .oovevenee 213,226 | ..oo0ee213,537 | s | v 36,582 | ..o [ e 36,582 | ..ovrvrrerirens . 250,119 11/25/2034| 1Z*.......
00505H AA  0[ACST 2006-1A G1 ABS FLT 06-20-31........covvruerere [ e 09/15/2011| PAYDOWNS........coovvvvinririrnnins . 76,478 06/20/2031(1Z*.......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12-20-40..........cccccevurer [ vonee 09/20/2011| PAYDOWNS.........cccovrvmirirerirnnes , | , X . 37,686 12/20/2040(1Z*.......
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11-35 e 09/26/2011| PAYDOWN..... 50,911 11/25/2035| 1Z*.......
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 0637............. | ..... 09/26/2011| PAYDOWNS.. 50,765 06/25/2037(1Z*.......
00703P AB 0| ARMT 2006-2A 2A12 SEQ SSUP CSTR 36RE.......... | ..... 09/26/2011| PAYDOWNS . . . 262,785 05/25/2036(1Z*.......
020520 XX  5|ALON USA ENERGY TL L+225 06-22-13......cccovvvvree [ vonee 09/30/2011) PAYDOWN......covvvmrrrmrenrernnninns | cevernerirmnnnenenenee | eeevnennnensedhy 818 | 818 | 003,833 | 3,983 | s [ e 17T s | e 17T s [ s 4,160 06/22/2013| 4FE......
020520 XY 3| ALON USA ENERGY DD L+225 06-22-13........coconee | voree 09/30/2011| PAYDOWN.......ovvrierirmririniininne 520 06/22/2013| 4FE......
02146T AL 1|CWALT 2006-24CB A11 SEQ 5.75 6-25-36.........ccce. | ... 09/26/2011| PAYDOWNS 79,211 06/25/2036| 1Z*.......
023654 AW  6|AMER WEST AIR 1999-1 7.93 01-19 AL16... N 07/02/2011| SINKING FUND PAYMENT......... [ cocvvrverivnnererinns | crneennn 247,082 | ... 247,082 | ... 260,362 | ...oeirii260,102 | oo | vrvverreeena(B23) | oo [ verveeennn(623) | o | v 259,479 01/02/2019| 3FE......
02660L AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10-46........cccoc. | ... 09/26/2011| PAYDOWNS.. 47,345 10/25/2046| 1Z*.......
02660T DH  3|AHM 2005-1 6A SEQ FLT 06-45 e 09/26/2011| PAYDOWNS........coovvniemrrirvnnns [ vererneriennnirerien | ervereeenn 135,012 | i 135,012 | i 117,630 | s | e | e 17,382 | s [ e 17,382 | | v 135,012 06/25/2045| 1Z*.......
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03-25-27.......oecvvrrcvurer [ v 09/26/2011| PAYDOWNS.........coovrvririrerirnnns ¥ X , , . . 14,390 03/25/2027| 1Z*.......
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10-25-27.......ccccrvvrrrvrer [ v 09/26/2011| PAYDOWNS.......ocvvrvmerirerirenns | rereresrnnensesensennns | eveerieees 176,559 | ..ooocvennee 176,559 | cooovvveneee 176,669 | ...ocvvvnee 176,559 | oo [ e | e (V1 ISR IS 176,559 10/25/2027|1Z*.......
03702L AA  6|AHR 2002-CIBC1 A CDO FLT 5-24-17.....ovvvvrvrincres [ 09/26/2011| PAYDOWNS......ocovrimerierireens | eereeeiseenisnineinens | cvveerienes 382,511 | oo 382,511 | oo 353,822 | oo 364,922 | ..o | e 17,589 | oo | v 17,589 | oo | e 382,511 05/24/2017|1Z*.......
037028 AA  1|AHR 2002-2A A CDO FLT 12-24-17.. o 09/26/2011| PAYDOWNS.........coovvvmerirerinenns | covvrerrnernerirenenne | vvenernenn 440,036 | ............440,036 | ............408,133 | .......... 420,547 | ..cocoovvmiivinns | corrns 19,489 | oo | v 19,489 | oo | s 440,036 12/24/12017|1Z".......
04249@ AD  3|ARMY & AIR FORCE 4.95 10-15-24.. e 09/15/2011| SINKING FUND PAYMENT ........ | covenerermrvmerneeirnee | veernerienennn8,226 | 8,226 | 8,226 | 8,226 | s [ e [ e 0 8,226 IO (V1 I 305 | 10/15/2024|1...........
04249@ AD  3|ARMY & AIR FORCE 4.95 10-15-24........ccovvrervvrrnes | vevee 08/15/2011| SINKING FUND PAYMENT........ [ covervvvrrvrirnnrreninnn | cvrrvrrernneene8,192 | 8,192 | 8,192 | 8,192 | i | e | e (V] I 8,192 IO I (1 I 270 | 10/15/2024|1...........
04249@ AD  3|ARMY & AIR FORCE 4.95 10-15-24.........ccccovvurmerrns | cenee 07/15/2011| SINKING FUND PAYMENT........ [ covvvrererrirmrreiinnes | cevrvrrerennenn8,159 | 8,159 | 8,159 | 8,159 | s | e | e (V1 T 8,159 IO [V I 236 |10/15/20241...........
049164 AK 2| ATLAS AIR 98-1 A7.38 01-02-18 NC........ovvvvvrvrireres | venee 07/02/2011| SINKING FUND PAYMENT. 01/02/2018|3...........
049164 AK 2| ATLAS AIR 98-1 A7.38 01-02-18 NC.... e 08/02/2011| SINKING FUND PAYMENT. 01/02/20183...
049164 AK 2| ATLAS AIR 98-1 A7.38 01-02-18 NC.....cooovvvvrrerarns [ o 09/02/2011| SINKING FUND PAYMENT. 01/02/20183...
049164 AU  0|ATLAS AIR 99-1 A-17.2 01-02-19 e 09/02/2011| SINKING FUND PAYMENT. 01/02/2019)3...
049164 AU  O|ATLAS AIR 99-1 A-17.201-02-19.....ccvrevrmrircriinnnns [ e 08/02/2011| SINKING FUND PAYMENT. 01/02/2019) 3...........
049164 AU 0| ATLAS AIR 99-1 A-17.2 01-02-19....c0ocvvvvrerireinniran | venee 07/02/2011| SINKING FUND PAYMENT......... [ covervvmrrecrnnrerinns | vevrreneen 19,263 | 019,263 | 019,239 | 019,240 | v | e | 1|, . 19,241 e | 22 22 | . 809 | 01/02/2019|3...........
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049164 BE 5| ATLAS AIR 00-A 8.707 01-02-19.....c..evvvevermveririrnnns [ v 09/02/2011| SINKING FUND PAYMENT ........ | coveerviemrinerirenirene | cervreiriniand 25,555 | ..o 25,555 9)] e (9) [ v [ v 28,696 | s | v (1,140) | ....... (1,140) [ ...onve. 185 |01/02/2019]3...........
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 37RE......... | ..... 0972772011 PAYDOWNS.......coooverrerrerrnnns [ ceverenrrervensererinnes | cveerenrnn 705,076 | oo 705,076 | ..........B47,178 | .. .858,791 | oo | 46,285 | ...oooveervvecs | e 46,285 | ..ooovverieriene | rerereeen 705,076 | oo [ 0 . 23,680 |04/26/2037|1Z*.......
05531U AF 7 [BCAP 2009-RR5 3A2 RR MEZ 5.5 0836RE.............. [ ..... 09/28/2011| PAYDOWNS........coovvneieriiiinnns e | cvvvreeen 151,156 | i 151,156 | oo 113,367 | i 115,295 | i | e 35,861 | coovveererncirens | e 35,861 | covvevervrvere | eereeeenn 151,156 [ s [ 0 e 5,540 |08/26/2036| 1Z*.......
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 35RE......... | ..... 09/27/2011) PAYDOWNS.........cocmmvenmmrnerireninn | cerenrrnerinsnrenrene | eereennn312,988 [ i, 312,988 | ............305,946 | ............306,435 | ....ccccocovriveres | worerinnd 6,553 | .o | e 6,553 | oovrerrerien | 312,988 [ i | e 0. 11,420 | 06/26/2035| 1Z*.......
05532C AN 9 [BCAP 2009-RR8 4A1 SEQ SSNR CSTR 36RE......... | ..... 09/29/2011| PAYDOWNS.. ..975,613 52,208 | .ocoovveerriveres | ererieene 975,613 [ o [ 0 . 37,141 | 11/26/2036| 1Z*.......
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.0 37RE............ | ..... 09/29/2011| PAYDOWNS.......coovvvnvirerinninenns [ overernerisnsnneninnes | crerern.004,348 | il 604,348 | ...........587,728 | ...........588,966 | ......cccormriier | orrrns 15,382 | oo | s 15,382 | oo | cererrnnn804,348 | s | e 0 . 24,822 | 06/27/2037|1Z*.......
05532E  AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.0 37RE............ | ..... 09/28/2011| PAYDOWNS.......cooovrrierirernenns [ cereerrrerieesererinnns | crerern 566,396 | oo 566,396 | ............ 550,111 | oovvvrnees 551,650 | ..ovvverirerericns | e 14,746 | oo | v 14746 | oo 566,396 | ...ovvvrrrrere | e 0 . 22,788 |06/26/2037| 1Z*.......
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR5.5RE.........ccc.. | coree 09/28/2011| PAYDOWNS........coovvreirerieinnnns v | creereeenn 308,713 | i 308,713 | oo 304,082 | .....c...... 304,333 | .o | e 4,380 | oo | e 4380 | oo | e 308,713 [ .ovveervires | e (V] I 11,043 |03/26/2036| 1Z*.......
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 RE.........coc. [ vevce 09/28/2011) PAYDOWNS.........ccommvmmrrncrirenins | corenrinerinsrnenirene | woenrennnnd818,062 | i, 615,052 | ............ 596,216 | ............ 597,565 | ...ovveerieriiens | o 17487 | oo | s 17487 | oo | e 615,052 [ .oovvrerirres | e 0 . 24,931 |03/26/2037| 1Z*.......
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 37RE.........c.cccoce. | corue 09/28/2011| PAYDOWNS ....18,643 ....18,108 18,145 498 |..... 498 18,643 | oo | e (V1 I 658 |07/26/2037(1Z".......
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR RE............. | ..... 09/28/2011| PAYDOWNS ..534,161 ..530,156 532,906 | .o [ s 1,255 | oo | e 1,255 534,161 | .covrrerrier | o 0 22,274 | 12/26/2036| 1Z*.......
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.0 RE.........cccceee. | oo 09/27/2011) PAYDOWNS.........coorvrnnrrerinenns | cvvrrneenenrncnieeinee | evveerenernn223,083 | iiiiiern223,083 [ i 211,371 [ s | v | e T2 i | e 1712 | s 223,083 | ..ooovvvereires | e (V1 I 4,458 |10/26/2035| 1Z*.......
05535D BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12-25-35........ccovvvveres [ v 09/26/2011) PAYDOWNS........ooonvremmrinnrirenins | covenerinnriinennsennne | corneennsnn:D6,834 | 056,834 | i 54,805 | ivviii0n55,261 | oo | oo 1573 | s | s 1,573 | i 56,834 | ..o [ 0 2,538 |12/25/2035(1Z".......
05536G AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3-37 RE........cccec. | . 09/28/2011) PAYDOWNS..........covvvvmnrirerirnnnns | cevvverrnervenirenenne | vverererern521,815 | 000 521,815 | 1000528446 | oo v | e (1,63) [ | s (1,631) [ e 521,815 | oo [ s (V1 I 3,808 |03/26/2037(1Z".......
05567L T3 1|BNP PARIBAS 5.00 01-15-21 NC.....evvvurererrcrinnnn [ o 09/09/2011| GOLDMAN SACHS & L3168 [ oo | e 2,316 5,956,296 | ....ovvvvvrrnerns | ceenne 95,904 | ...... 95,904 |..... 196,668 |01/15/2021| 1FE......
057224 AX  5|BAKER HUGHES INC 6.50 11-15-13 NC........ccovures | vevee 09/09/2011| REDEEMED BY CALL 971 | ... 379,692 |..... 379,692 |..... 159,250 | 11/15/2013| 1FE......
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5-25-35........cccoovvvirreres | voree 09/26/2011| PAYDOWNS.......cooovvrervernnnns [ errvrreriennnrerinns | cveeenn 119,361 | i 119,361 | cii0096,831 | ciiiii093,295 | e | 000000i26,066 | s [ 0000000i26,006 | v | e 119,361 [ | e [V I 515 |05/25/2035(1Z".......
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 0633..........c.. | ..ece 09/26/2011) PAYDOWNS........coonmrvmnrnerierins | coeernerenmninenneninnee | eevnrrnneenn32,053 | iiirnenn32,083 | 132,733 | 032,358 | s | evrerrnenn(308) [ o | veriienirnenn(308) [ o [ e 32,053 | s | e (V1 I 1,198 |06/25/2033| 1Z*.......
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 0633............. | ..... 09/26/2011| PAYDOWNS.........cccovrvririrerirnnns , 53,270 | cvovvveererrnrs [ e (V1 I 1,991 |06/25/2033| 1Z*.......
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11-25-33......ccvvvrvces [ vonee 09/26/2011| PAYDOWNS.......ocvvmrvmerirererenns | coerereernensesinseenns | evserinenes 261,162 | ............ 261,162 261,162 | ..o [ e 0 11/25/2033| 1Z*.......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 35.........cccooe | s 09/26/2011) PAYDOWNS..........ccoovvvmnrnciieni | corinrieniiinsiivcinens | weriennnn 100,850 | e, 100,550 | covoorrerrn.88,861 | 193,239 [ | e T3 | [ el T3 i | 100,550 | .cvooverevrriirens [ e 0 11/25/2035| 1Z*........
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 1146.......... | ..... 09/20/2011| PAYDOWNS.. ..277,481 277,481 0 , 11/20/2046| 1Z*.......
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1-25-37......c..cocervrvrrres | veree 09/26/2011| PAYDOWNS ....10,689 X772 R PO 0 | v 421 101/25/2037|1Zx.......
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10-25-36.........ccocore | vever 09/26/2011) PAYDOWNS..........coomvrmirierinines | corveerinerierieninnes | cevienisneii 3,108 | oo 4,552 , 3,108 | .o | e [V I 184 | 10/25/2036|4Z*.......
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 5-25-37......ovcvrrvvernerns [ v 05/25/2011) PAYDOWN......covirmmrirrirenrinins | veersesnessensnseenes | seesessissssessneesnnns | coevsessnneens (1,660) | .voooverneens (1,452) [ oo [ | v [ oo (V1 SUUUROORRTOR PUOTORTORTURUOOTR IVPRIRRTRRTO PO (V1 I (40) | 05/25/2037(1Z*.......
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 5-25-37......ccorvvvvrveres | cor 09/26/2011| PAYDOWNS........covvriirerniineinns [ vrrernnincirenineninnns | evvvrerenenen 6,976 | i 54,053 | coviereecn 7,297 | 7192 | s | e (218) [ overeverecerenins [ e (VA1) — 46,976 | ..covovrrvcins [ 0 2,000 |05/25/2037(1Z*.......
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 092037.......ccccnee | vovee 09/20/2011) PAYDOWNS.........convrvmrrmerireninn | vorernerinerrssrnenene | v 179,214 | i, 179,214 | i 185,917 | 135,927 | i | s 43,287 [ | e 43,287 [ .o | e 179,214 | e [ (V1 I 6,634 |09/20/2037|1Z*.......
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37 RE.......cccoeer. [ veuee 09/29/2011| PAYDOWNS........covvniverineiininns [ e | crveneenn 564,312 | 564,312 312 | e B64,312 | e | s | e 0 | eoeveeeeereen | eeeereenn564,312 | s [ 0 . 22,711 | 09/26/2037|1Z*.......
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 37 RE........... [ ... 09/29/2011| PAYDOWNS........covrnvirernninninns [ orrermninninnsieninnn | vvvvvereneennd 1,243 | s 41,243 | oo 37,531 | oo 38,029 | oo | e 3,214 | oo | e 3214 [ | cverienenn81,243 | i [ 0 e 1,445 | 01/26/2037|1Z*.......
05990H AT 0 |BAFC 2010-R2 4A3 SEQ SSUP 6.25 36 RE.............. R.. 109/26/2011] PAYDOWNS........ovvomeririeririnnens [ errerirnnirseeiseinenins | vevereeesneesssissenies | eevrneesnneens 61,107 | cvervreens 44,302 | oo 44,350 | .o | v [C7731210) ORI ISP (44,350) [ ..ovorrereerne [ ererereerseinenienins | e | e 0 2,811 |08/26/2036(1Z".......
06739G AR  0|BARCLAYS BK PLC 5.125 01-08-20 NC................... R.. 109/09/2011| BARCLAYS AMERICA.........ccccee [eommvmmmimrinniiniins | e 8,906,400 | ......... 9,000,000 | ........ 9,605,340 | ......... 9,589,396 | ...ovvvvervrirerins | e (37,833) [ ..cererrerrenris [ e (RYAG ) R I 9,551,763 | ..cvvvvvrrnnne ...(645,363) | ...(645,363) | .....545,814 |01/08/2020| 1FE......
06739G BP  3|BARCLAYS BKPLC 5.14 10-14-20 NC........cccorverres | cuvee 09/09/2011) BARCLAYS AMERICA........ccccovs | vorernmrimrmnerirerirnne | ovrvend 6,122,340 | ......... 7,000,000 267 |..... 267 |.. 6,995,448 | ....ccooovvvrns ..(873,108) | ...(873,108) | .....329,818 |10/14/2020| 1FE......
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2-28-41........covvcvvrere [ e 09/28/2011| PAYDOWNS.. 167,913 | 1o 167,913 | 167,911 | 167,913 [ e [ e [ e 0 ...167,913 (V1 I 5,680 |02/28/2041|1Z*.......
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2-28-41.........ccevvvreres [ vornr 09/28/2011| PAYDOWNS.........coovvvvrerernninnenns [ orerernniernnnneninne | ervereeeereni 51,871 | 251,871 | 1i000251,866 | v 251,8771 | o | e | e 0 251,871 [ oo [ 0 8,521 |02/28/2041|1Z*.......
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 37.....ccccvverere | vevee 09/26/2011| PAYDOWNS.......covvmrmrrervnnns [ vreerrerernnirenienn | verevnrneeeen T4 | b 11141 | 6,630 | e 4,804 | i | e 6,337 | oo | e 6,337 | .o 11141 [ [ 0 | v 338 |04/25/2037(1Z".......
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8-36............ | ..... 09/26/2011| PAYDOWNS........coovvvirerreinenns [ cvvrnrnnrcennereninn | veverernnren2,790 | i 26,484 | 1000 23,042 | 22740 | i | e 49 | e | e 49 | 22,790 | oo | e 0 | oo 728 | 08/25/2036| 1Z*.......
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07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4-12-38........cccounv [ e 08/12/2011) PAYDOWNS.........coomrvinmierierins | corernrrienninerieniene | onviees 1,649,340 | ......... 1,649,340 | ......... 1,676,399 | ......... 1,674,909 (25,569) | ..... (25,569) | ..ovvvvverereree | e 1,649,340 | ...ccooovvvvvrs | e 0 . 54,162 |04/12/2038| 1Z*.......
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12-25-36........coccree | vever 09/26/2011| PAYDOWNS........ocvomrrmerirerirenns | coerereernsenienessennns | eveerieees 127,329 | o0 127,329 | .. 87,857 | o 88,704 38,625 |..... 38,625 | ..o | v 127,329 | oo | e [V I 386 |12/25/2036(1Z".......
075811 AE 9| BECKMAN COULTER INC 6.00 06-01-15NCL........... | ..... 08/10/2011) REDEEMED BY CALL.......cvconnes | coverrerrnrineirierirnne | oveinn 2,931,275 | ........2,500,000 | ........2,490,725 | ......... 2,492,888 873 |..... 873 | o | s 2,493,761 | .oovvrriienin [ e 437,514 | ... 437,514 |..... 103,750 | 06/01/2015| 2FE......
075811 AF 6 |BECKMAN COULTER 7.00 06-01-19 NCl........cccovvws [ vonee 08/10/2011) REDEEMED BY CALL.......ovvvves | vorernrrimrrnerireniene | ovrienes 3,935,670 2,985,998 762 |..... 762 | oo | e 2,986,760 | ...ovvvvrinnres [ e 948,910 |..... 948,910 |..... 145,250 | 06/01/2019| 2FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12-15-29.......ccovvevvmrrers | o 09/15/2011| PAYDOWNS 12,184 |. 21,951 12/15/2029| 6Z*.......
12189P AD 4 |BURNTH ETC 6.23 7-2-18 AL 06-14.........ccoovvvvrnres [ s 07/02/2011| SINKING FUND PAYMENT ... [ coverevvrerrernrrvniinnns | cvernrvennnnnn2y 149 | 2,149 | b 1,971 | 2,050 2,055 07/02/2018| 1FE......
12189P AE  2|BURNTHETC 7.16 01-02-20 AL 02-16.........cccrvevre | vever 07/02/2011| SINKING FUND PAYMENT......... | covvevrreerrerirnnenee | veervvrinnenn8,284 | 6,284 | 008,960 [ oo 8,749 | oo | e [PZ0) T I (PZ0) ) [T IR 6,729 01/02/2020| 1FE......
12189P  AJ 1 |BURLINGTON/SANTA 6.727 07-15-22 A16.....cccocoeee [ e 07/15/2011| SINKING FUND PAYMENT......... [ cocevvvverrcrenrerinns | veverereneene 37,024 | 37,024 | o 43,612 | e 41,860 | oo | e (167) [ e [ e (167) [ v | e 41,693 07/15/2022| 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01-15-22 A16........cccrvvvvnns | veves 07/15/2011] SINKING FUND PAYMENT......... | covevvvevmrrnerrerirnne | cevvrrennene 34,152 | 34,162 | 34,152 | 34,152 | v | e | e (V1 I 34,152 01/15/2022| 1FE......
1248MB AG  0|CBASS 2007-CB2 A2A SEQ AFC 022537........cocovvee | vevee 09/26/2011| PAYDOWNS.. 22,020 |..... 22,020 | .o | e 947,027 02/25/2037(1Z*.......
1248MB AG 0| CBASS 2007-CB2 A2A SEQ AFC 022537........ccccovvee | vovee 06/27/2011| PAYDOWN........ovvrmrvernirniierinnes [ rrerernsiisinnieninnes | servseeensssisnsensnns | cernseesesssnsennnss | seressnssessssesens | s | e | e | oo (V1 SOOI ORORPORPTORRPURPUORTR IUSUTPIOTRTRRPOO OO 0 1 102/25/2037{1Z*.......
12514A  AB  7|CD 2007-CD5 A2 SEQ 5.655 11-44..........ccovvvrrvvrrnens | venes 09/16/2011) PAYDOWNS..........coorrvnirmerierens | voverneeieesnesieniene | oneenn 2,365,386 | ......... 2,365,386 | ......... 2,448,036 | ......... 2,421,325 | oo | s (55,939) [ .ovverrereerines | e (55,939) | +eovvrrerereree | cereeens 2,365,386 | ...ocvocrrriens [ e 0 . 98,215 | 11/15/2044| 1Z*.......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 09/20/2011| PAYDOWNS.........coovvvrinriernnin 62,013 | oo [ 0| e 1,981 |06/20/2036| 1Z*.......
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 0937......... | ..... 09/26/2011) PAYDOWNS.........covvvvmnrrerirnnnns | cevvneriemnrrerireninne | vennrenen 129,381 | 000000 129,381 | 084,007 | 085,690 | oo | eeree3,697 [ i | e 83,697 [ s [ e 129,381 | oo [ (V1 I 5,127 |09/25/2037(1Z".......
125581 FU  7|CIT GROUP INC 7.00 05-01-14 C11....covvvvvrrerrnnnns | cenne 09/30/2011| PARTIAL CALL......coovvrvrrrrnrirenes | cvvernerirmernenisrinnee | wvvnerenerni205,376 | i 201,349 | 181,214 | 185,306 | s | 3,189 [ | i 3,159 [ [ e 188,465 | ..ooovvevvreans | s 16,911 | ... 16,911 | ...... 13,703 |05/01/2014|4..........
125585 AF  6|CIT 1995-1 A5 SUB 9.05 8-15-20.........cccuvecvvieccricnnies | e 09/15/2011| PAYDOWNS.. 333,161 0] ... 20,358 |08/15/2020|6Z*.......
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02-30........cccevvvevrrernns | v 09/26/2011| PAYDOWNS , 5 , B [ e | e 109,921 | ovovvvvereens [ e (V1 I 3,455 |02/25/2030{1Z*.......
12561E  AK 1 |CKE RESTAURANTS 11.37507-15-18 C15......ccceue. | s 07/15/2011| PARTIAL CALL......oovverrrrnrirnnes | oereeeernenseninennns | evveriennd 620,060 | ............ 602,000 | .....c...e.. 590,472 | .coooneen. 590,897 516 |..... 516 | oo | e 591,413 | e | o 28,647 | ... 28,647 | ...... 68,478 |07/15/2018| 4FE......
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 36 RE........... | ..... 09/27/2011) PAYDOWNS........comivinrrerienins | verernriisinnerieniene | cenreinniend 64,193 | oo 64,193 | oo 64,193 | oo 64,193 | .oocveiiriens [ | e (V1 I 64,193 | .o [ e 0 2,343 |04/26/2036(1Z".......
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH 6.0 0737RE............ | .o 06/28/2011) PAYDOWN......covvvmmirirerirrerinins | crvernerisensnensesinnes | seesnssissssnessnssnees | eesesssssesssssnsssnenes | snesssnessssssnssssssn | coesssnessesssseessnssns | sessnessessnenss | evsvessnsssnessnne | onee (V1 SUUURORORTORN PUOOTORTORTURRUOOTR VPRSPPI PO 0 8 |07/26/2037|1Z*.......
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH 6.0 0737RE............ | ..... 09/27/2011| PAYDOWNS.......coovvviirerneinenns [ cvvrernnrienserenienes | crvererrn 381,057 | o 381,057 | coovernne 381,057 | ccovvennee 381,057 [ .o [ v [ e 0 381,057 | oo [ s (V] 15,310 |07/26/2037|1Z*.......
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 36RE.............. | ... 09/27/2011| PAYDOWNS.. 523 523 518 517 B 6 523 0 12/26/2036| 1Z*.......
12641Q BP  6|CSMC 2009-7R 8A5 SEQ STP 0536RE..........cccocvvws [ s 07/28/2011| PAYDOWN.... 101,812 | v 101,812 | e 101,812 | oo 101,812 | oo [ v | e (V1 ORI ISP 101,812 | oo [ 0 2,987 |05/26/2036(1Z.......
12641Q BQ 4 |CSMC 2009-7R 8A6 SUB STP 0536RE.........ccccoewre | vever 09/27/2011| PAYDOWNS........ccvorrverierirenns | ceereenrienienirnneins | eveverienns 456,047 | ...cooonve 456,047 | ............ 378,582 | ...coouue. 260,582 | ..ooovvrverieis | e 195,465 | ...oovvvrcvrins | v 195,465 | ..ooovvevrivnns | v 456,047 | oo [ 0. 17,465 |05/26/2036| 1Z*.......
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 36RE......... | ..... 09/27/2011| PAYDOWNS.......ovvvrrmerirerirenns | rereenrsnensesinseenns | evnerieees 125,648 | ...ccoooue. 125,648 | ..ovvvenee 125,648 | ..oovveene 125,648 | ..o [ e | e (V1 ISR IS 125,648 | oo | e 0 2,398 |01/26/2036(1Z".......
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 36RE............ | ..... 09/27/2011| PAYDOWNS......ocvvvrrinerierireens | eereeseseeniesiseinns | cvseerienes 481,373 | oo 481,373 | oo 484,882 | ............ 483,656 | ..overercrireins | e (V202K SO I (V2072:K) ) R 481,373 | e [ 0 . 18,441 |01/26/2036| 1Z*.......
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6. 0637RE............ | ..... 09/27/2011) PAYDOWNS.........ccoonrvenrrnerireninn | corernrrinenrnerncniene | cvneeennrn 246,675 | i, 246,675 | .00 246,675 | oo 246,675 | oo [ e [ s 0 246,675 | oo [ (V1 I 9,861 | 06/26/2037| 1Z*.......
12641Q DM 1[{CSMC 2009-7R 15A1 SEQ EXCH FLT 37RE............ | ..... 09/27/2011| PAYDOWNS........coovvnrimrreiinnns [ ererernerieeneirerinnes | cvveneen 107,349 | i 107,349 | .ooeen95,548 | 92,518 | e | e 14,831 | oo | v 14,831 207,349 | | (V1 I 4,171 | 04/26/2037| 1Z*.......
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 36RE............ | ... 09/27/2011| PAYDOWNS.......coovvvrrirerineirnnrnns [ covrsennriensnneninnes | cvreneerrn 391,740 | i 591,740 529 |..... 529 | .o 591,740 | ..oovvviven | e 0 02/26/2036(1Z*.......
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.0 37RE........cccceoe | ooer 06/28/2011) PAYDOWN.......ovvvmmirirerirrerinins | covereriseniensenines | seernsesssssnesiessnees | eeressnsesssssnsssneses | snessnsesssssonsssnessns | oessseessesssssessnssns | sossnessessneess | evonessnsssnessnne | oeee (V1 SUOORORTOSTORN PUORTORPTORRTORROOTR IVPRIRRPRRTO PO 0 09/26/2037| 1Z*.......
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.0 37RE.........c.cec. [ 09/27/2011| PAYDOWNS.......covvvrrrerirninns [ cververerisinsreninnes | cvveen 455,866 | ............455,866 | ........... 450,421 | .00 452,162 | oo | v 3,704 | o | e 3704 [ oo | e 455,866 | ....coovoervrres | e 0 09/26/2037(1Z*.......
12641R BN 9| CSMC 2009-8R 5A1 SEQ SSNR CSTR RE... 0972772011 PAYDOWNS.......coovvrinrervenns [ evervrverveinereninnns | cvenenenn B9T,677 | o 49T B7T | ... 487,916 | ... 488,897 | oo | v 8,780 | oo | e 8,780 | v | crrerirnns 497,677 | .ovvrerrerres | e 0 05/26/2037| 1Z*.......
12642L AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.0 37 RE. 09/27/2011| PAYDOWNS 150 |..... 150 48,407 0 09/26/2037| 1Z*.......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.......cocvveres | s 09/12/2011| SINKING FUND PAYMENT......... [ covevvrvrrerrnnrerinnn | vevrerennen29,081 | 029,081 | criiii0029,081 | 1oviiiin0i29,081 | oo | e | e 0 29,081 | v [ s 0 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC......cccooevvrne | cevee 08/10/2011| SINKING FUND PAYMENT ........ | covconvrermernerreeirnee | cevvrrrnenn28,894 | 28,894 | 28,894 | 28,894 | s [ e [ e (V1 I 28,894 | .o [ e 0 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.....c.cvvvvvres | e 07/10/2011] SINKING FUND PAYMENT ........ | ceveevvevmivrmeivenrnes | eerireirseenn28,708 | 028,708 | 028,708 | v 28,708 | s | v [ (1 I 28,708 | ..o | s 0 01/10/2012| 2FE......
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126650 AN  0|CVS CORP 6.204 10-10-25 AL06-29-19........ccovvvevers | vevee 07/10/2011| SINKING FUND PAYMENT. (6)]..... (()] T I 15,252 | oo | v (267) ] cvvvvve. (V4] R 542 (10/10/2025| 2FE......
126650 AN  0|CVS CORP 6.204 10-10-25 AL06-29-19........ccovvvevens | cevne 08/10/2011| SINKING FUND PAYMENT. Do (4] [ 15,330 | oevereererrens | veereenns (267) ] evvvvve. (267) 10/10/2025| 2FE......
126650 AN  0|CVS CORP 6.204 10-10-25 AL06-29-19......c.ccervrrces [ s 09/12/2011| SINKING FUND PAYMENT. (8)] e (£:)] ST I 15,408 | ..o | e (VL) — (268) 10/10/2025| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 04-07-20... e 09/12/2011| SINKING FUND PAYMENT......... | cecevvrevmrrverrerrnne | eevvrrennee 11,901 | i 11,901 | i 11,901 | e 11,901 | s [ [ 11,901 [ oo [ 0 01/11/2027| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 04-07-20.........ccccrvers | cevee 08/10/2011| SINKING FUND PAYMENT ....... | coveoeremernerrrenenee | eevvrnnenn 11,849 | i 11,849 | i 11,849 | 11,849 | s [ [ e 11,849 [ [ 0 01/11/2027| 2FE......
126650 AW  0|CVS CORP 5.298 01-11-27 AL 04-07-20... e 07/10/2011| SINKING FUND PAYMENT........ [ covvervrrerrnnrreninnns | vevrereneee 11797 | el 11797 | b U797 | e b TLT97 i | e | e 1797 [ [ 0 01/11/2027| 2FE......
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 02-36.........cccovverevveres [ e 09/26/2011| PAYDOWNS.......cccoveremriernnin , : \ A48 | s [ s 5,011 | oo 54,459 | ..o [ 0 02/25/2036| 1Z*.......
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11-33.....cvvvvevrrervnreres [ s 09/26/2011| PAYDOWNS........coovvenrmrnerirnns [ vrerenrernrnerenene | vevernrnnenen 13,639 | 13,639 | o0 10,162 | 10,176 | s | e 3,463 | .o 13,639 v [ (V1 I 77 [11/25/2033{1Z~.......
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 42534..........cocoovuvine [ v 09/26/2011) PAYDOWNS..........ccommvimrrrerirenins | corenervnrrnernennene | vverrennns899,781 | oi0.699,781 | ...........688,410 | ...e0.ii.690,918 | oo | v 8,863 | ..verrervriins [ verreenenn8,863 | o | e, 699,781 IO I 0 . 25,425 |04/25/2034| 1Z*.......
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 72534 e 09/26/2011| PAYDOWNS.........coovvveriereniesiens [ cerrrenienieeiisnserinnes | creerennni 234,900 | ... 234,900 | ... 234,894 | 234,900 | oo | evveieieeiieiens | oo 0 234,900 OO (1 I 8,346 |07/25/2034| 1Z*.......
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5-25-35... e 09/26/2011| PAYDOWNS 62,690 | .oovririviiirens | e 62,690 | .ovvvrriviiins | e 130,988 IO I (1 I 3,883 [05/25/2035[1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.........cccoovvrvrvrrns | cenee 07/25/2011] GUGGENHEIM CAPITAL MKTS | ......cvvnvverirneenee | ceervniserirerienenens | coveernenins 17,013 | e 7524 | 3,218 [ | e (I 1.1 SR I (3,218) [ oo v | e [V I 572 |06/25/2035(1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.........cocovvrermrens | cevne 08/02/2011| PAYDOWN.......oovrvimerirrireirniinns | eereseisessinseiseisans | seveeneessessesessessnnee | seeneesossend 6,498 | .oviirernn2,924 | 1,229 [ | e ((771) | S I (1,229) [ .ooevvrciriins IO 0 | oo 255 |06/25/2035(1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35..........cccvvvvernes | covee 08/02/2011| GUGGENHEIM CAPITAL MKTS | .....ovviiviiriirinns | cereverrerirerineennns | cvvrnreienian 2,262 | w950 | 28 [ | e (428) e 0 | s 87 | 06/25/2035| 1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.... IO I 08/02/2011| GUGGENHEIM CAPITAL MKTS |. 356,191 | ..ccvenee. 543,804 | ...........228,398 | .......... 102,847 | ..o | (10,714) | ... 264,059 |..... 264,059 06/25/2035| 1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.........c..ccocveernee | o 08/02/2011| GUGGENHEIM CAPITAL MKTS |. .1,023,310 ,562,306 | ............703,038 | ....c..... 295,471 | oo | v 41,954 ..685,886 |..... 685,886 06/25/2035| 1Z*.......
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 0136.. e 09/26/2011) PAYDOWNS.........ccoonvvvmrrmerirenins | vorernerinerrsernenene | o 128,914 | L, 128,914 83,576 | ..ovvrverrerrnee | erreerni83,576 | o | 128,914 | [ 0 01/25/2036| 1Z*.......
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccrvvees [ veree 09/26/2011| PAYDOWNS.......covvreirerniiirinns [ ererernninceeninenene | cevvrerenenen22,249 | i 47,158 | oo B0,791 [ 30,181 [ [ oeeeed(7,932) [ e [ e (7,932) [ i | 22,249 | i [ 0 05/25/2036| 1Z*.......
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4-25-18..........ccocvvvrvnnne [ 09/26/2011) PAYDOWNS.........coomvvemrrnerirenins | corenrrinerinsnnenene | coennennnn 435,784 | i, 435784 | ........... 422,881 | ..ccoei429,999 | i | e 5,785 | | s 5,785 | .ovevvvveriens | v 435,784 IO I 0 04/25/2018| 1Z*.......
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2-25-33......ccovvvurerernes [ o 09/26/2011) PAYDOWNS........coovrumirmerierins | soverseessnenerieninee | oneines 1,177,821 | .cooeee. 1,177,821 | ......... 1AT1,543 | o 173162 [ e | B89 [ | e 4,659 | .o | v 1,177,821 OO 0 02/25/2033| 1Z*.......
12669E  JR 8 |CWHL 2003-J5 1A6 SEQ 5.50 7-25-33 e 09/26/2011| PAYDOWNS 23,328 ...23,328 ....23,868 23,328 IO 0 07/25/2033| 1Z*.......
12669E QV 1 |CWHL 2003-J6 2A3 SEQ 4.75 7-25-18.......coovvevrrvrns [ e 09/26/2011| PAYDOWNS.. 150,277 ..150,277 150,277 0 07/25/2018| 1Z*.......
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.0 10-25-18.... N 09/26/2011| PAYDOWNS........coovvnvieririnnns e | e 117,741 | 117,741 L7741 IO 0 10/25/2018| 1Z*.......
12803P AA  6|CAJUN 2011-1A A2 SEQ 5.995 2-41.......covvorvrevrrnnns | e 08/22/2011| PAYDOWN.......ovvrverireririninninne ,500 | oo 87,500 | .vvereereeeB7,500 [ oo [ evrrnnineiiens | v [ e (V1 T . 87,500 OO 0 02/20/2041| 3Z*.......
134429 AS 8| CAMPBELL SOUP CO 4.875 10-01-13NC.......cocovee | cevne 09/29/2011| J. P. MORGAN SECURITIES..... | ccoovereerrmerirenirnee | overnns 5,383,400 | ......... 5,000,000 | .........4,978,080 | ......... 4,992,894 | ..o | e IR 72 2 IS I IR 72 N 4,994,722 | oo [ 388,678 |..... 388,678 10/01/2013| 1FE......
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02-36.......ccccovvvmures | cevne 09/26/2011| PAYDOWNS......ocvvrimerinrireins | eereeeeseeniesineinns | evverienes 474,269 | ............ 474,269 | ...oo.391,021 | oo | e | e 83,248 | ..oovvcrreiies | e 83,248 | ..o | s 474,269 IO 0 02/25/2036| 1Z*.......
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12-38. 09/15/2011| PAYDOWNS.. I I 3 37,303 IO 0 12/15/2038| 1Z*.......
14886M AE  1|CATALINA MARKETING L+275 10-01-14.......cccovvees | cenee 09/30/2011| PAYDOWN.... . . . 8,320 | e [ e [ e Y272 IR (SR 22 6,342 v | e 528 Y2 3 —— 17 |10/01/2014| 3FE......
15369%# AA  7|CENTRAL IN ETHANOL LLC 12.0 05-12-13.....ccccc0e. | et 09/30/2011| PAYDOWN..........cvvrvierrnrrirerinnes [ overenrneremsnsinernnes | crvnienenns 180,000 | ..ccvnee 180,000 | ..ocvvuveee 180,000 | .ovveernee 146,050 | .vovvrveervriens | e 33,950 | vvrervrierens | v 33,950 | ovvrerieiiins | e 180,000 IO I (V] 16,200 |05/12/2013|5...........
15672E  AB 0 |CEQUEL COMMUNICATIONS L+200 11-05-13........ | ..... 09/30/2011) PAYDOWN.......covvvmirmerierirncennes | vevereensessernneniens 6,527 | oo 6,527 6,201 | oo [ e | e L [T IS L [T IR 6,220 | .coovvrrerrenns | e 307 | v 307 [ oo 13 | 11/05/2013| 3FE......
161546 CW 4| CFAB 2002-3 1A5 SEQ 5.407 06-25-32.........cccocceuvrne | o 09/26/2011) PAYDOWN........ovvvnrrimrirnnirnneinns | crverenrinnniennnsennes | evvnsrinneenen 1,080 | v 1,030 | i 1,030 | i 1,030 | s [ e [ {1 [ IO 1,030 O 0 | v 42 | 06/25/2032|1Z*.......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 36.. e 09/26/2011| PAYDOWNS........cooveverirernnnns [ evvereriennnreninnes | cerereeeren 36,436 | i 36,436 | oo 32,064 | coieinn29,601 | oo | 6,835 | s [ eeiend6,835 | i | 00000 36,436 [ s | e 0 01/25/2036| 1Z*.......
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.. .| 09/26/2011| PAYDOWNS.. 0 11/25/2036| 1Z*.......
17121H AB 6| CHRYSLER GROUP TL B L+4.75 05-24-17.. e 09/30/2011| PAYDOWN.... 100:32,500 | s 29,144 | | e | B2 | |82 | [ 000029,208 [ | e 3294 | ... 3,294 05/24/2017| 3FE......
17285T AD  8|CITADEL BROADCST 7.75 12-15-18 C14.....ccvvvuvces [ o 09/16/2011| REDEEMED BY CALL.....ccoovvvues | ovrererrrenienirneennns | cvverirenes 269,375 | oo 250,000 | .....coovee 250,000 | ...oovenee 250,000 | ..ovvoerrerinins | e [ e (V1 PRI ISP 250,000 | ..oovvocererine | e 19,375 | ... 19,375 12/15/2018| 3FE......
172967 BW 0| CITIGROUP INC 4.875 05-07-15 NC........coorvvrrereracs | cevee 09/22/2011] CITIGROUP........cocovvvvrrierirneins | ceverneiinnriesiineniene | onvin 4,949,530 | ......... 5,000,000 | ......... 4,815,950 | ......... 4,904,309 | ..coovvriieiinns | e 14,458 | oo | i 14,458 | ..o | s 4918767 | .oovvvreiss | o 30,763 | ...... 30,763 05/07/2015| 1FE......
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172967 CK 5| CITIGROUP INC 5.125 5-05-14 NC......coocvevverviverree | cenee 08/22/2011] CITIGROUP.........ccovvreerirnrrerins | vorernrrierinerireniene | evriins 5,191,150 | ......... 5,000,000 | ........ 4,790,900 | ......... 4,916,660 | ...cocovrrvirins | v 14,814 | oo | v 14,814 | oo | s 4,931,474 | ..o [ e 259,676 |..... 259,676 |..... 206,425 |05/05/2014| 1FE......
172967 DE  8|CITIGROUP INC 5.30 01-07-16 NC......cccooveveerercrrss | cenee 08/05/2011) GOLDMAN SACHS & CO......cco. | covererererrrerirerirnne | overnnes 5,422,150 | ......... 5,000,000 | ......... 4,742,400 | ......... 4,846,616 | ....coovvevcrrens | o 15,905 | oo | e 15,905 | .oveovvvrerirens | e 4,862,521 | ..o [ e 559,629 |..... 559,629 |..... 289,292 |01/07/2016| 1FE......
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18......cooeverrcrrrrirens | cenes 09/26/2011) PAYDOWNS........cooorrmrrineiienins | cereneernsrineiineniens | ceveesisneesnnens A70 | oo 470 352 | oo KA N RO 99 | e [ e 99 | 470 IO (V1 I 12/25/2018|1Z*.......
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8-25-35.. 09/26/2011| PAYDOWNS..........cooovrvmerierinenns | cevrermrrinenineninnenns | evvvnrinenen 181 | i 7,781 08/25/2035| 1Z*.......
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08-36........cccocorurevns [ e 09/26/2011| PAYDOWNS.. ..394,015 08/25/2036| 1Z*.......
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7-25-36 e 09/26/2011| PAYDOWNS........coovvvvvierneirnnrnns [ covererrnnrisnnnnerinnes | crerernn 368,608 | oo 368,608 368,608 07/25/2036(1Z*.......
17310N  AC 2| CRMSI 2006-3 A3 SEQ 5.61 11-25-36.......cccrurevrvvre | coree 09/26/2011| PAYDOWNS.......coooverrerrernenns [ oveenreriennnrerienns | creeren 409,979 | i 409,979 | ... 381,793 | i 398,743 | s | e 11,236 | e | e 11,236 [ [ e 409,979 11/25/2036| 1Z*.......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 4-25-37.......cccocevrs | vevee 09/26/2011| PAYDOWNS........coovvneiernirnnnns [ everernnrscnnnneninn | e 104,134 | i 104,134 | oo 101,270 | coovreeeeren 71,560 | oo | 032,574 | s | 32,574 | i | e 104,134 04/25/2037|4Z.......
17312H AF 6| CRMSI 2007-2 AB NAS 6.265 06-37..........cccovrvverres [ v 09/26/2011) PAYDOWNS.........ccoomrvemrrneriranins | corenrinerinsninenrene | e 216,519 | i, 216,519 | ..cccvenee 208,422 | ......eei209,254 | oo | e 1,265 [ | e 1,265 [ [ i 216,519 06/25/2037| 1Z*.......
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 37 e 09/26/2011| PAYDOWNS 21,703 | 9,834 15,151 03/25/2037| 1Z*.......
17314Q AC  1[CMLTI 2009-11 2A1 RR SEQ SSNR CSTRRE.......... | ..... 09/26/2011| PAYDOWNS ..608,469 606,187 [ ...ce0ren806,472 | oo | e 1,997 [ | e 1997 [ [ e 608,469 01/25/2036(1Z*.......
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR RE........... | ..... 09/26/2011| PAYDOWNS.......cooveieeririrnnnns [ eveeeirerennnireninnns | cvveeen 447,045 | L 447,045 | ... 430,489 | ..o 432,854 | e | el 14191 | [ e 14191 | | s 447,045 06/25/2037| 1Z*.......
17315J  AY 8 |CMLTI 2009-6 12A1 SEQ CSTRO736 RE.......cccoovves | cerue 09/26/2011| PAYDOWNS........covvnrimrirerinnns v | veverrineenene 19,921 | i 79,921 | i 75,340 | 075,826 | oo | e 095 | s | 4,095 | e . 79,921 07/25/2036(1Z*.......
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 0437 RE.......c.ovvvvvvervcns [ v 09/28/2011) PAYDOWNS.........ccovvvvmnriverirnnnns | cervneriennrnerireninne | vvnerenere 341,539 | 341,539 [ 11 341,539 [ i | e | crvnreneneninns [ everrenennnennnns | cvervnreneninenn0 [ [ v 341,539 04/25/2037| 1Z*.......
173156X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR RE........... [ ... 09/26/2011| PAYDOWNS.......coooveremririrnninns [ eererirerennrireninnns | e 1,323,819 | 1100001,323,819 | ... 1,270,866 | .........1,275,948 | ..o | e 1,323,819 11/25/2035| 1Z*.......
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.0 37 RE........cce0e. | 09/26/2011| PAYDOWNS.. ...242,365 05/25/2037| 1Z*.......
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 1235 RE O 09/26/2011| PAYDOWNS . 506,034 12/25/2035|1Z*.......
191216 AT 7|COCA-COLA CO 3.3 09-01-21......coomrerererrrrrerirenenns | cenee 08/04/2011| VARIOUS.........cooomrerrrineinnrinnns | cevenerieseinenneninnee | 008,083,220 | .........8,000,000 | ......... 7,993,040 | ..ccoomvvorevereirivrinns | cevvrerirerinenns | eevveriieeerneninee [ e (V1 PRI ISP 7,993,040 09/01/2021| 1FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12-9-47.......ovcvvvrvurs | veres 09/07/2011| PAYDOWN.......oovvvverirmririninninne 38 | 138 [ , 20,758 |..... 20,758 | .ovrvrerirens . 25,138 12/09/2047| 6Z*.......
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3-15-27.....c.ovevvvrrer | coree 09/15/2011| PAYDOWNS........ccoovvemrirernnin k 402 | 20,385 | i 12,94 [ | e 2 I OO (O 7461 [ . 20,402 03/15/2027(1Z*.......
210805 AM 9 |CONT AIR 96A 6.94 4-15-15 AL 06-12 e 07/15/2011| SINKING FUND PAYMENT ........ | coveevrrmrirmnrvnernes | eovirernenn23,285 | 023,285 | iiii000023,285 | o0 23,285 | s [ v [ 0 23,285 04/15/2015| 3FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09-25-31.......cecvveveres | ceree 09/26/2011| PAYDOWNS 9 9 37,735 09/25/2031| 1Z*.......
22541L AC  7|CS FIRST BOSTON USA 6.50 01-15-12 NC B 09/22/2011| GOLDMAN SACHS & CO.. 960 |..... 960 [ . | e 1,999,573 01/15/2012| 1FE......
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 6-25-33..........cocvvimrveres [ o 09/26/2011) PAYDOWNS.........ccovvvimnrirerirnnnns | cevvverinnrnenirenenne | vvnerenenn 824,753 | i 424,753 | i 427,589 | ........... 427,035 | oo | e (V20237 SRR I (V20237 | OO O 424,753 06/25/2033| 1Z*.......
225458 DK  1|CSFB 2005-C1A3 SEQ 4.813 2-15-38........ccocovvrreree | venee 08/17/2011| PAYDOWN.........ovovvirernriiirerines s 318 | 23,698 | oo 23,698 | ..oereeriieeiins | e 3,620 | oo [ e 3,620 | .o . 27,318 02/15/2038(1Z*.......
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2-15-40.........couvrveres | corne 09/16/2011| PAYDOWNS........coovvmeirirnirinnns [ cvvrernercerseireninnes | cvveeeern 357,615 | 1 357,615 | e 344,932 | ............ 345,384 | .o | i 12,231 | oo | v 12,231 | oo | v, 357,615 OO IO 0 . 13,672 |02/15/2040( 1Z*.......
2254W0 FJ  9|CSFB2003-1 1A1 SEQ7.0 12-33, . |R.. [09/26/2011] PAYDOWNS.........ooovimrirernirenns | cevrrerinnsrrenvenons | vevrernnnnn 04,146 | i 54,146 | 56,109 | 56,104 | i | e (1,958) | ... ...(1,958) | .. 54,146 IO 0 2,553 |02/25/2033(1Z".......
22943 AB 9| CTCDO 2005-3A A2 CDO 5.16 6-25-35. B 09/26/2011| PAYDOWNS........commrenrrmerinnnns | ceeernerinnnnneneninnee | evenennen 119,282 | 00 119,282 | 1000 120,473 | 119,596 | s | v (314) | cevereerereenne [ e (314) | i | s 119,282 IO 0 06/25/2035| 3Z*.......
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR RE.............. | ce.e. 06/29/2011) PAYDOWN.......oorvvrrrimrierirneinns | covernssisnsisenisnnisnns | seesssissssesisinssenes | eenessnsesssssnsssenses | onsessssssssssnsssnnssn | sonsssessssssssssssnssns | sovsesssisssnnsns | svosssesssnnssnne | oeee (V] I SO 0 07/27/2037(1Z~......
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTRRE.............. | c.... 0972972011 PAYDOWNS.......coovvnreerernenns [ ereeerreriennererinnes | creeeenn 309,344 | i 309,344 | ............ 294,878 | ............ 296,627 | ..vvvveriereriens | e L2 A A TN I 12,717 | oo . 309,344 IO 0 07/27/2037| 1Z*.......
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 37 RE......... | ... 09/27/2011| PAYDOWNS........coovvvvirerireinenns [ coverernerienseneninnes | cvvererni 254,966 | oo 254,966 | ............ 237,218 | v 240,047 | .o | v 14,919 | s | e 14919 | . 254,966 IO I 0 06/26/2037(1Z*.......
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04-46.. JOO 08/25/2011| PAYDOWNS.. ..219,312 VAAATAB [ e | e T4566 | ..oovoevvrirens | v TAB66 | ..o | v 219,312 IO 0 04/25/2046| 1Z*.......
23242E AD 1| CWL 2006-7 2A3 SEQ FLT 04-46.........covvvrrevvnrrers | o 06/27/2011) PAYDOWN......covrvmriinrireirenins | corereeissisnessesines | seemseissssnssssssnees | cesesssssesssssnsssnsses | snesssnsssssssnsssnsssns | onssseessesssseessnssns | sossnessesssnesss | cosoessmsssnessnne | onee 0 | eovveeeereenne | eeveeeieenieesiesienns | eveeeieenseniis | oo 0 01/25/2037(1Zx.......
23242E AD 1| CWL 2006-13 1AF4 SEQ 6.229 1-25-37 e 01/25/2011| PAYDOWN......ccoocrirrierrirnrirernnes [ ererenniesinsieninnes | servseeenssisssnnsnns | cernseesessssennnns | s | s | s | e | v (V1 SO UTORPORPTORRPURPIORIR IUSUTPIORTRRPOO OO 0 01/25/2037(1Z*......
23242E AD 1| CWL 2006-13 1AF4 SEQ 6.229 1-25-37.......cccovvvrevens | o 03/25/2011] PAYDOWN......coovvvmirirerirneerininns | roeenerissmnensenenes | seesmssisemsnesssssnees | ceressssesssssonsssneses | snessnessnsssonsssnsssns | oessssessessssesssnssns | sosssessessnesss | svsessnsssnessnee | onee (V1 [T v | e 0 01/25/2037| 1Z*.......
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Statement as of September 30, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o 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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
23242E AD  1|CWL 2006-13 1AF4 SEQ 6.229 1-25-37.......ccovvveurns [ v 04/25/2011) PAYDOWN........ovvruirieriniiiinins | corernerinsiienienines | eeenssisssnesineninees | coerissssssinssinenes | sonerensssnsinssnesin | consssessenssseesnssns | cormnessenenesns | ervessmssennne | e (V1 SPOORORTOSPOR OPORPORPTORPTORRPOOROPR IVPURPRITSPORPOO OO (V1 I (2) | 01/25/2037| 1Z*.......
23242E AD  1|CWL 2006-13 1AF4 SEQ 6.229 1-25-37.......cccovvvrevuns [ v 05/25/2011) PAYDOWN.......covvvmirirerirreninins | covernerinsriensesinee | seemsesssssnesiessnnees | ceressnsesssssinsssneses | sneesmessnsssossssnessns | soessseessesssssessnssns | sossnessessneess | evnessmssnensnee | oeee (V1 SUUORORORTORN PTORTORTORTORROOTR IVPURIRPRRTO PO (V1 I (3) | 01/25/2037| 1Z*.......
23242E AD 1| CWL 2006-13 1AF4 SEQ 6.229 1-25-37......cccoovvvmnees [ e 02/25/2011] PAYDOWN.......coovimriirnrirrirnneinns | cerernerissinssiesines | seensesssisnssssssnnes | eernessssesssssnsssenses | sneesssessssssnsssnsssns | onsesesssesssseesonssnns | soeesesssesssnsess | cvsesssesssnnssnne | onee (V1 SOOI UIORTORPIURRTURRPUUROIR IVPURRIRTRRTO OO 0 01/25/2037| 1Z*.......
23242E AD  1|CWL 2006-13 1AF4 SEQ 6.229 1-25-37.......ccovvvevrns [ v 09/26/2011| PAYDOWNS 14845 | 14845 | 3,822 | | eeenn(3,822) [ e [ erennn(30822) | e [ [ | e 0 01/25/2037| 1Z*.......
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7-15-36......cccoccvvrer | vevee 09/15/2011| PAYDOWNS.. ..118,881 118,881 0 07/15/2036| 1Z*.......
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 1246.......... | ..... 09/26/2011| PAYDOWNS........covrrvirerineinennns [ coverernnrisnsnnerinnes | crrnneeenn 128,783 | i 128,753 2128753 | [ 0 12/25/2046|1Z*.......
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05-47......cocvvvrvvernes [ v 09/28/2011| PAYDOWNS........ocvvurrmerirerirenns | coevereerienseninsennns | eveerineees 100,181 | covoereeeee 100,181 | covvieeeen82,112 | e [ | 0000e 38,089 | v [ 1000 38,069 | oo | s 100,181 | ovvorverceens | e 0 | v 50 | 05/25/2047|1Z*.......
23305X AD  3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44.........ccccouvee | e 09/21/2011| DEUTSCHE MORGAN.........cocos | orrvrmrirernneiseninns | reeens 13,282,344 | ....... 13,000,000 | ....... 13,059,922 | ...voucvveireiiiniiins | cerrreerieeinens | e | e (V1 PRI IR 13,059,922 | .ooovvvvirineis | e 222,422 |..... 222,422 | ... 91,748 |07/10/2044| 1Z*.......
23305X AD  3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44...........ccooue. | v 09/21/2011| DEUTSCHE MORGAN........cvcv | ovrvmmrierirerirnniinns | reeens 10,217,188 | ....... 10,000,000 | ......... 9,498,438 | ..o | s [ | e (V1 POORORTOOPOR ISP 9,498,438 | ...vvvvvrrrrns [ e 718,750 |..... 718,750 | ...... 70,576 |07/10/2044| 1Z*.......
23305X AD  3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44........ccoccvevs | o 08/09/2011| GOLDMAN SACHS & 19,816,406 | ....... 20,000,000 | ....... 19,960,156 | ...vouvvrcererrneins | cerrrerienenenns | ervverinserneniinee | e (V1 ORI IR 19,960,156 ...(143,750) | ...(143,750) | ...... 27,726 | 07/10/2044|1Zx.......
23305X AD  3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44........cocovvvs | o 09/21/2011| DEUTSCHE MORGAN... 15,325,781 | ....... 15,000,000 | ....... 14,526,563 | ....voovvvrrirriiiniins | cevveeriienienins | creesiiesiinninns | e {1 [ TR I 14,526,563 N 799,219 |..... 799,219 |..... 105,863 |07/10/2044| 1Z*.......
23305X AD  3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44..........ccouves | o 09/21/2011| DEUTSCHE MORGAN.........ovvee | ovvrrmrrrerirneernninns | ereeens 15,325,781 | ....... 15,000,000 | ....... 14,365,430 | ...vvocvereererirnirns | cevrrerieninees | e | e (V1 PO IR 14,365,430 | .covoeveriviiens | e 960,352 |..... 960,352 |..... 105,863 | 07/10/2044| 1Z*.......
23305X AD  3|DBUBS 2011-LC2A A4 SEQ 4.537 07-44.........ccccouue. | e 09/21/2011) DEUTSCHE MORGAN........cocons | covermerimrineiieninne | orvin 3,065,156 | ......... 3,000,000 | ......... 2,994,023 | ..oovverierneneis [ | e [ (VI ORI ISR 2,994,023 | ..oovrverinnin | e 71,133 | .. 71133 | ... 21,173 |07/10/2044| 1Z*.......
23305Y AC  3|DBUBS 2011-LC3A A3 SEQ 4.638 04-21.........cccovvns [ vonee 09/14/2011) NOMURA SECURITIES INTL..... | ceveevveerrnerirerirene | v 4,110,844 | ......... 3,900,000 | ......... 3,938,916 | ..ovouveerirnrieriens | e [ e | e (V1 POORORRTOOPOR ISP 3,938,916 | ..ovvvvvrnnrns [ e 171,928 |..... 171,928 | ... 24,118 |04/10/2021|1Z*.......
233293 AH  2|DPLINC 6.8759-01-11 NC....coocoovvumerrerrmerirerirncenes [ e 09/01/2011) REDEEMED..........ocvoeerienerinins | cvverneeiseinennesinne | oveins 5,755,000 | ......... 5,755,000 (25,351) | ..... 5,755,000 | .coovrvvrinnnns [ eenne 0 [ 395,656 |09/01/2011| 2FE......
247367 BH 7 |DELTA AIRLINES 6.821 081022 NC AL19......cccovvee [ e 08/10/2011| SINKING FUND PAYMENT. .142,783 0 ...142,783 0 9,739 |08/10/2022| 2FE......
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6-25-35.........cccovvvurenns | vevee 09/26/2011| PAYDOWNS 239,571 | v 179,814 | (i 163,979 | s | e 75,592 | coovvvrerrecinne | v 75,592 239,571 [ oo | e 0 06/25/2035| 1Z*.......
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 2-25-36........ccccoes [ vevee 09/26/2011| PAYDOWNS........covvreirernirinnns [ ererernninceenirerenn | evvvrerenenen22,832 | oo 34778 | oo BATT8 | 27,837 [ e | s (5,005) [ .oovereerrrinens | erereeens (5,005) [ .oovoricirnne 77 I P 0 02/25/2036(1Z*.......
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 2-25-36.........ccceve. [ venee 09/26/2011] PAYDOWNS.........convvimmrireriniens | corvverinnrnerreninne | eeerrieneenn31,968 | i 48,690 | ... 48,690 | i 38,973 | i [ i (7,008) [ oo | v TA0L0L:) ] 31,965 | .o [ (V1 I 1,770 |02/25/2036| 1Z*.......
DEUTSCHE MORGAN
25152C MN 3 |[DEUTSCHE BK LOND 6.00 09-01-17 NC......ccccovvree [ s 09/09/2011| GRENFELL [ | 200000 3,373,530 | oo 3,000,000 948 |..... 948 | .o | s 2,989,888 | ....coorvrrirrns | e 383,642 |..... 383,642 |..... 186,500 |09/01/2017| 1FE......
28932M  AA 3 |ELMRD GEN STA 5.209 2-11-30 NC AL22...........c.. | . 08/11/2011| SINKING FUND PAYMENT......... | covvevvvemrrnerirncernee | cevererener 89,874 | o 89,874 | .oovierern89,874 | 89,874 | i | e | e (V1 I 89,874 | ..o [ (V1 I 4,682 |02/11/2030| 1FE......
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12-31-12......ccceves [ venee 09/30/2011| VENDOR NOT FOUND......c.ccooex | cuvermrermnrmernneennes | eeerenneenn 11,084 | i 11,034 | oo 10,912 | 10,985 | s [ 18 | e | e 18 | oo 11,003 32 32 | 544 [12/31/20124...........
292600 ZZ 9|ENDO PHARMACEUTICALS L+300 06-17-18... . [09/30/2011| PAYDOWN.......vvvvvrirerieiinrine revirnennnennsieninnns | oreeeeennneD868,071 [ 586,071 | i 586,071 | oo | e [ e | 0 586,071 | ..oeveevrrrrers [ e (1 I 6,772 | 06/17/2018| 3FE......
292689 AC 0|ENERGY GROUP BV 7.425 10-15-17 NC........cocovvee | vevee 08/09/2011| LIQUIDATION DISTRIBUTION... [ ..covveererenrirerinnne | vererneere 50,310 [ s | e 50,310 | s | e | e 50,310 | coevvrrereeinee | e 50,310 50,310 | cvovvererrens [ e (V1 IR 10/15/2017| 6*.........
30257G  AA  9|FPLENERGY NATL 5.608 31024 A0317 !....cccovvvvees | cenne 09/12/2011| SINKING FUND PAYMENT......... 8 8 | | s 289,150 [ ..ocvvrrirrins | e 210 | v 210 | ...... 24,341 103/10/2024
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 111614....cccoovvree [ e 09/01/2011| SINKING FUND PAYMENT ........ | cocevevrvrrverrerirene | cervrrennnc 29,448 | i 29,448 | 28,106 | v 28,710 | s [ v B0 | oo [ e, B0 | oo | e 28,770 [ .ovvvvcvrerne [ e 678 | oo 678 | ........ 1,574 {06/01/2017
316817 AA  3|57TH ST MTGE 7.1256-01-17 AL 111614....cccoovvvrse [ e 08/01/2011| SINKING FUND PAYMENT ........ | coveverrnrvimervcnnnne | covnerinneenni29,274 | 029,274 | 027,940 | v 28,541 | s | i £ TR (SRR 152 IR ISR 28,593 [ .o | e 682 | .ot 682 | ........ 1,391 {06/01/2017
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 111614.....ccccoevree [ e 07/01/2011] SINKING FUND PAYMENT......... | covevervmrmerrerrene | corvrrennenc29,102 | 29,102 | et 27,775 | 28,373 | s [ i3 s | i3 i | e, 28,416 | ..oooivcverrns | verernn885 | 685 06/01/2017
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 36......cccce | oo 09/26/2011| PAYDOWNS 63,607 0 05/25/2036
33938# AE  4|FLEXTECH PCKGNG TERM 13.00 07-15-11.....ccoves [ venee 09/06/2011| CASH DISTRIBUTION.......cocever [ vvererververneireriene | erereeen 100,000 | i | 100,000 | o0 100,000 | oo | vevverveireinninee | vevvnreenneirenns | vervrveereninen0 | v [ e 100,000 | .coovervvvrirens [ e (01 07/15/20116*.........
349580 ZZ  6|FIG LLC FORTRESS L+400 10-07-15.......ceceevrvvenes [ e 09/30/2011) PAYDOWN.......ovvvmerierirmrenirinns | vevenernennnenrernene | wvnerenenn 108,372 | 100000000 108,372 | 107,694 | v 107,694 | s | i LT TR IS 18 | e | s 107,712 | oo | e 660 | ... 660 | ....... 3,420 |10/07/2015| 2FE......
359262 AT  9|FROST NATL BANK 6.875 08-01-11 NC.....c.ccovorvvrene [ e 08/01/2011) REDEEMED........ocoovvirrirciiinies | cvvernerineiseiseninne | oneins (22,575) | ..... (22,575) | evveerreriraee | e 1,600,000 | ..oovovvrerres | eenne 0 [ 110,000 | 08/01/2011| 1FE......
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12-25-28.......cccocee [ s 09/26/2011) PAYDOWNS........oommrimrirrmrirnnins | coverenrirnninnnsnneens | eevnnnnnnen 18,787 | i 18,787 [ 019,394 | 19,119 | e | v (G172 RN OO (K72 I 18,787 | oo [ e (V1 I 935 | 12/25/2028| 2Z*.......
361849 XD 9| GMACC 2003-C1 A2 SEQ 4.079 5-10-36......c.ccccvvvre | vevee 09/29/2011| BANK OF AMER / ML....ccouvvvvires [ overenrrnreienirerinn | e 5,143,164 33,741 | ... 33,741 | | s 4,938,023 | ...coovvrririns [ eene 205,141 |..... 205,141 |..... 154,662 |05/10/2036| 1Z*.......
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 4-25-22.........cccceee. | vonee 09/26/2011| PAYDOWNS 73,794 582 | 83,594 | | 10,200 | oo | e 10,200 73,794 | oo | e 0 2,276 |04/25/2033|1Z".......
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36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 35RE........ | ..... 09/26/2011| PAYDOWNS.........cccovrvmirirerirnnns 582 | e 134,582 | 127,838 | 128,567 | | 6,015 | oo [ e 6,015 | o | e 134,582 IO I 0 3,043 |07/25/2035(1Z".......
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 37RE........ | ..... 09/28/2011| PAYDOWNS.......covvirerirernenns [ eveeererensnreninnen | cvveernni322,089 | 1irern322,069 | .inn312,398 | 1 313,278 | e | e 8,781 | oo [ v 8,781 [ .o . 322,059 IO 0 . 13,447 |01/26/2037|1Z".......
36298G  AA 7| GSPA MONETIZATN TR 6.422 100929 A23............. | ... 07/09/2011| SINKING FUND PAYMENT. (2)] e (2) 10/09/2029| 1FE......
36298G AA 7| GSPA MONETIZATN TR 6.422 100929 A23. e 09/09/2011| SINKING FUND PAYMENT. (3)] e (3) 10/09/2029| 1FE......
36298G AA  7|GSPAMONETIZATN TR 6.422 100929 A23............. | ..... 08/09/2011| SINKING FUND PAYMENT. (3) [ e (3) 10/09/2029| 1FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14 e 02/20/2011| SINKING FUND PAYMENT ........ [ overvrvrrrrrnnirerinnn | verernninnnnnnn 298 | o | vevvvnnverinnnenenns | evvnrineinnneenn288 | o | evvenveneiieinns | veves 0 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14.........cccouvws [ vonee 01/20/2011| SINKING FUND PAYMENT......... [ cevvevererrirmnrreninnes | errerreninnnrenns 155 [ o | eevvinnssisennienes | evvneinninnenenn 149 | | e | e 0 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14................. R.. [09/20/2011| SINKING FUND PAYMENT. 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14.........cccouw. [ vonee 08/20/2011| SINKING FUND PAYMENT......... | covvvvrvmnrvcrrenernns | vevvvrrneee 1122 | e 1,122 | 8,846 [ 8,883 | s | evviinennnn22 [ | o2 [ [ vveiienennd8,905 | s | i 27 | s 27 | e 318 |09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14 B 07/20/2011| SINKING FUND PAYMENT ........ | cevvorerermnrncrrnrirnee | veennrirnennen 7,084 | i 7,084 [ 008,809 [ 8,846 | s | 19 [ | e 19 [ [ 8,865 | s | i 219 | o 219 ...276 |09/20/2016| 3FE......
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5-25-36. OV 09/26/2011| PAYDOWNS e . .210,928 | .. ..210,928 ..134,018 |. o . IO I 0]....8812 |05/25/2036| 1Z*.......
38141G EU 4| GOLDMAN SACHS GP 5.625 01-15-17 NC......cccovee | cevee 09/22/2011] GOLDMAN SACHS & CO.......ovv. | covvrereerrerirerirnne | ovvrnnes 3,967,880 | ......... 4,000,000 | ......... 3,997,240 | ......... ,998,157 190 | ..... 190 | oo | v 3,998,347 | .ooovvveverrrenns | e (30,467) | ..... (30,467) | .....270,000 |01/15/2017|1FE......
393505 XE  7|GT 1997-6 A8 SEQ 7.07 1-15-29.....ccruvvvvvrerireivrirar | veree 09/15/2011] PAYDOWNS........ooovremrirnerinninn | ceverserinnrinenneninee | ceverrnneenc88,397 | i 48,397 | 49,894 | L 48,397 | v | e | e (1 [ IO . 48,397 O 0 2,281 01/15/2029{1Z~.......
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34 RE.......cccoovvnee [ e 09/26/2011| PAYDOWNS.........ccovvrvmerrerinenns | cevriverrnerrenirseenne | e 109,105 | ..., 109,105 | ........... 108,560 | ........... 108,642 463 | ... 463 | s | i 109,105 IO 0 3,694 |09/25/2034(1Z".......
398186 AA 4| GRIFFIN COAL MIN 9.50 12-01-16 NC. B 07/13/2011| BANKRUPTCY DISTRIBUTION. |. 894,026 [ ..o | e [ e 0 ...894,026 12/01/2016| 6...........
398500 ZZ 4|GRIFOLS TL B L+425 06-01-17 NC.....coovvvvvvrrverens | venee 09/30/2011| PAYDOWN 12,176 06/01/2017
41161G  AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 0836.. e 09/21/2011| PAYDOWNS.. . . I . 20,370 07/21/2036
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 1135.......ccc. | oo 09/19/2011| PAYDOWNS.......covvernririrnrnes [ oererirererncireninnns | cvvveennnn 125,224 | 0000 125,224 | 1 87,970 | 89,628 | oo | e 35,596 | cooverererniirens | e 35,596 | .oooveervinins [ v 125,224 11/19/2035| 1Z*.......
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 0845............ | ..... 09/19/2011| PAYDOWNS.........ccovvrrmerirerirnnns 23,980 |..... 23,980 | .covrvrirririnins . 83,964 IO [V I 317 |08/19/2045| 1Z*.......
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 0946.............. | ... 09/19/2011| PAYDOWNS.......coovvnrirerinnirnnns [ erererineineeenirerienes | eeverereneen 34,610 | e 34,610 | o 24.574 | e 25,156 | .oooerererereniins | e 9,454 | oo [ e 9,454 | oo . 34,610 IO I 0 | v 99 |09/19/2046|1Z*.......
42307T AC  2|HEINZ CO. 6.625 07-15-11 NC e 07/15/2011| REDEEMED 1,000,000 | ......... 1,000,000 1,013,794 | oo [ e (13,794) [ oo 1,000,000 OO I 0. 66,250 | 07/15/2011| 2FE......
428236 BM 4 |HEWLETT-PACKARD CO 4.30 06-01-21 NC......cccoo. | vover 08/22/2011| J. P. MORGAN... ..5,144,100 ,000,000 185 |..... 185 4,990,135 ..1563,965 |..... 153,965 | ...... 50,764 |06/01/2021| 1FE......
428236 BM 4 |HEWLETT-PACKARD CO 4.30 06-01-21 NC.......cc.e. | s 09/01/2011| UBS WARBURG.... . 4,176,480 | ......... 4,000,000 . 165 | ..... 165 |.. . 3,992,125 184,355 |..... 184,355 | ...... 46,344 |06/01/2021| 1FE......
428236 BM 4 |HEWLETT-PACKARD CO 4.30 06-01-21 NC........c... | veves 08/26/2011] J. P. MORGAN.......cvvvrieiinins | corerrrierinerieniene | ovrian 4,100,440 | ......... 4,000,000 | ......... 3,991,960 | .o 156 |..... 156 | oveoceriennns | v 3,992,116 | .oovvvvvrinnrns [ e 108,324 |..... 108,324 | ...... 43,478 |06/01/2021| 1FE......
43709) AA  0|HEMT 2006-4 A1 SEQ STP 11-25-36.......cccvurerrrerens [ o 09/26/2011) PAYDOWNS.........coomrvnermerirneens | rovermessersnensssenes | seernsseneia 3744 | o, 3744 | o 2172 | o (372 N N IOV 3,116 | o [ e 3116 | v 3,744 OO (V1 IO 141 | 11/25/2036| 1Z*.......
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 2-25-37.....cccconvvnvcns | venes 09/26/2011] PAYDOWNS........ccoorrmnrirnrienins | ceverseeississiieniene | cerneesneennd 41131 | 41131 | s 28,278 | oo 11,384 [ oo | v 29,747 | oo | v 29,747 | oo . 41,131 IO 0 | v 96 |02/25/2037|1Z*.......
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9-25-34 e 09/26/2011| PAYDOWNS.......cooovvrimrernenns [ everenrerennnrenenns | cevernreneen 81412 | i 81,412 | 78,309 | e 78,525 | i | i 2,887 | oo [ e 2,887 81,412 IO 0 09/25/2034| 1Z*.......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 0435. B 09/26/2011| PAYDOWNS 23,961 |..... 23,961 | oo | e 160,330 IO 0 04/25/2035(1Z*.......
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 8-25-35......cccccevurmrirernrires | veree 09/26/2011| PAYDOWNS 51,853 IO I 0 08/25/2035(1Z*.......
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5-25-36.......ccoccrvrevvrvrns | venee 09/26/2011| PAYDOWNS 6,553 e (01 I 25 |05/25/2036(1Z*.......
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10-25-13......ccovvvvrvrres [ s 09/26/2011| PAYDOWNS........coovvvirernrinnninns [ vrrernninerenneninnns | eevvrerenenen 11,087 | i, 11,087 11,087 v | (01 I 32 [10/25/2013| 6Z*.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.5 0635 e 09/26/2011| PAYDOWNS ....65,058 65,058 e | 0 2,381 |06/25/2035|4Z".......
45660N KZ  7|RAST 2002-A14J A10 SSNRNAS 5.75 0133............. | ..... 09/26/2011| PAYDOWNS.. ..390,686 | ...........395,325 | ....c..oe..394,233 | oo | (3547 [ | e (8547 [ | 1000000390,686 | e | 0 . 14,565 |01/25/2033| 1Z*.......
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 1-25-33 N 09/26/2011| PAYDOWNS B 0 2,510 |01/25/2033{1Z".......
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 1034............ | ... 09/26/2011| PAYDOWNS........ccoovevemrirernnin e (V1 I 935 |10/25/2034(1Z".......
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 0536............ | ... 09/26/2011| PAYDOWNS.........ccovvvevinriirnnin B 0 e 6,124 | 05/25/2036| 5Z*.......
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45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6-25-39.......ccccvurvrmvvnes | covee 09/27/2011) PAYDOWNS.........convvvmnrirerirnenns | cevererrnerrerireninee | veerrrenerne86,530 | iiiieiirn66,530 | o0 50,563 | e 10,711 | s | 000 85,819 [ i | 055,819 [ 66,530 | ..oovrverienis [ e [V I 161 | 06/25/2039| 6Z*.......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06-28-13........cconvvevrns | vener 09/20/2011) PAYDOWNS..........coonvremerrerirnnens | vovernerienernenneninne | oveenn 1,470,326 | 10000 1,470,326 | ... 1,455,621 | oo | e | e 2176 | i | 2176 | e | s 1,457,797 | v | v 12,529 | ... 12,529 | ...... 22,723 | 06/28/2013| 3FE......
46616M AA  8|HENDR 2010-3A A JGW SEQ 3.82 12-48........cccoceee [ v 09/15/2011| PAYDOWNS........coovveniemrirernninns [ vererrerenrncireninne | vevvverneene 74,109 | i 749109 | i 74,093 | e 74,093 | e | e 18 s [ v 18 | | vl 74,109 [ | e 0 e 1,952 | 12/15/2048|1Z*.......
46616P AA 1 [HENDR 2011-1A ASEQ 4.7 10-56..........cocrvmrrverres | verer 09/15/2011) PAYDOWNS.........convvvmmrinerirernns | cevvrverieenrncrirerinee | eevvrrrenereee86,437 | 86,437 | 88,4271 [ s | e | v 18 [ | e 18 [ | 86,437 | s | e (U I 568 |10/15/2056(1Z*.......
46625H AT 7|JP MORGAN CHASE 5.75 01-02-13 NC......ccovcvveres | cenee 09/22/2011| J. P. MORGAN SECURITIES..... | .ccovvrrvernerrerirnes | 003,145,770 | .........3,000,000 | .........3,260,772 | .........3,068,990 | ...cocvrurrmerns | rrees(24,308) [ oocvorcrevcininn | e (24,308) [ oo | 003,044,682 | oo | ... 101,088 | ... 101,088 |..... 213,229 |01/02/2013| 1FE......
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7-15-41.....vvvvrvree [ s 09/15/2011) PAYDOWNS.........cooovvvvmirreriinris | corivnricnninerireniinns | vennenen 416,083 | c....416,083 | ... 377,986 | ... 392,237 | v | 000ei23,846 [ i | 000eeni23,846 [ s [ e 416,083 | s | (V] 11,781 | 07/15/2041|1Z*.......
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 07-19....cocvvvvrvrvcns [ e 08/15/2011) PAYDOWN.......ovvvmeriererneerinins | svverneeieersenirenenee | vvenernnr.588,883 | ...........588,883 | ....einrn.504,231 | i 515,085 | oo | e 73,818 [ i | e 73,818 [ [ v 588,883 [ ..ooovvrererires | e 0 2,396 |07/15/2019{1Z".......
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 1235.......c.ccceee [ e 09/26/2011) PAYDOWNS........coonmrimrrnrirnnins | cevernreinmreneninneennes | evvvnrneeeee /1409 | i 71,409 | 88,710 | oviien85,495 | s | 5,914 [ | 5,914 [ 71,409 | .o [ e 0 2,950 (12/25/2035|2Z*.......
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 0336............ | ... 09/26/2011) PAYDOWNS..........comvrvmirirerinenes | corererreerrenireninee | vevnrreneene38,758 | i 35,758 | 10000 35,926 | vviereei25,740 | s | 000 10,018 [ i | 10,018 [ e 35,758 | ..o [ [V I 682 |03/25/2036(1Z".......
46627M  EC 7 [JPALT 2006-S1 1A6 NAS 5.75 3-25-36.......cccovvvvenres | venes 09/26/2011| PAYDOWN.... 69,350 | .ooovreereenrs [ e 0 2,991 |03/25/2036| 3Z.......
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 1136.......cccc0ore | s 08/25/2011| PAYDOWNS.. 87,607 | .vvvervrrers [ s (1 I 3,378 [11/25/2036(1Z*.......
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 0536......c.cccceee | veree 09/26/2011) PAYDOWNS..........coomvrvmerierinenns | covereereernenienennee | eevvnernnerne82,853 | civiirnennn82,853 | 182,077 | 15,901 | s | 00000086,952 [ i | 2000e066,952 [ oo 82,853 | oo | (V1 I 268 | 05/25/2036|1Z*.......
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07-36.......cccovcerervns | vevee 09/26/2011| PAYDOWNS........coovverrimrrirnrnns [ verernererseineniene | erveeeeenn 133,293 | 1000133,293 | 105,635 | s | e | eeeeeen 7,858 | s [ 027,658 | i | v 133,293 | oo [ e (V1 I 182 [07/25/2036{1Z*.......
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11-36 RE........ccccoouvre | venes 09/27/2011) PAYDOWN......covvvierieneninrininns | cevvnerinnrirerienenee | vvnerenern 148,368 | i 148,368 | 152,495 | i | v | ereeene( @ 127) [ | e @127) s [ o 148,368 | ....oovovvvvens | e 0 11/26/2036| 1Z*.......
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49......c.cccovvvies | vevee 09/15/2011| PAYDOWNS.......cooovrieerirererinns [ errerirerernnirerienns | creren 360,249 | 1........360,249 | ............331,894 | ..........340,985 | oo | 019,264 | s [ 19,264 | | v 360,249 [ .oovrvereres | e 0 01/15/2049| 1Z*.......
46630) AJ  8|JPMCC 2007-LDPX A1S SEQ 4.93 1-15-49.............. | ...c. 09/15/2011| PAYDOWNS.. 44,258 0 01/15/2049(1Z*.......
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 4-37........... | ..o 09/26/2011| PAYDOWNS 355,762 | ..oovvvervires | e 0 04/25/2037| 1Z*.......
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE......... | ..... 06/29/2011) PAYDOWN......corvvmmirinrineirenins | ceeererissssnessessnnes | seemseissssnsssessnees | ceresssssessssnsssnssss | snesssnessssssnsssnsssns | onssseessessssessnssns | sossnessessnesss | sosoessmsesnessnne | onee (V1 SUOURORTRRTOR UTOTORPIORRTURRUROIR IUPUPRIRRTRRTO PO 0 07/27/2037| 1Z*.......
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE......... | ..... 09/28/2011) PAYDOWNS.........coorvinrrerienins | vovernerieninerieniene | ovviees 1,165,088 | ......... 1,165,088 | ............ 934,064 | ........... 955,426 | ...ooovvrverrerns | s 209,662 | ....oovreeririnn | v 209,662 | ...oovvrerrees | s 1,165,088 | ....coovvrverr | cenne 0 07/27/2037|1Z*.......
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 6-26-36RE............ | ..... 09/28/2011) PAYDOWNS.........cooervnirmerierins | severserisninerieninee | oveines 1,013,882 | ......... 1,013,882 | ..coouvvnn 883,028 | ............ 897,919 | .o | s 115,963 | ovovvervreverns | ceriens 115,963 | ovvvvververriennn | v 1,013,882 | ..ovvevericrnns [ cenne 0 06/26/2036| 1Z*.......
46632Y AC  8|JPMMT 2008-R3 2A1 SEQ 6.25 8-26-37RE...........c.. [ ..c 09/28/2011| PAYDOWNS.........coovvnvirereinenns [ cvvrerveriensenenienes | cvvererrnn052,808 | oo 652,806 | .......571,206 | ...........580,480 | ...oovviirirriins | e 72,326 | oo | v 72,326 | coovvvrvvnins | e 652,806 [ ..ccovvvvrrvrirer | venee 0 08/26/2037(1Z*.......
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 37RE......... | ..... 09/28/2011| PAYDOWNS.. ..287,555 58,975 58,975 287,555 0 03/26/2037| 1Z*.......
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 36RE......... | ..... 09/29/2011| PAYDOWNS........covvnrieriirinnns [ e | crereeenn 129,693 | i 129,693 | ...........100,594 | ..o 114,266 | oo | e 15,427 | oo | v X2 A T IS 129,693 | .coovverciiens | s 0 11/26/2036| 1Z*.......
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 37RE......... | ..... 09/28/2011| PAYDOWNS.......c.coomrvmerieriienns | evrimrrienienirnneins | eveverienns 587,011 [ oo 587,011 | .ocvernees 427,050 | ...covvne 454,416 | oo | e 132,595 | oo | v 132,595 | .o 587,011 | oo [ e 0 06/26/2037| 1Z*.......
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 37 RE.......... | ..... 09/27/2011| PAYDOWNS.......ocvvrrmerirerireens | oerereernnensesinsennns | evserineees 326,749 | ... 326,749 | ...ccoo.ue. 305,100 | .oovvneees 307,703 | .ovvveveriens | e 19,046 | oo | s 19,046 | oo | s 326,749 | .o [ 0 01/26/2037| 1Z*.......
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE.......... | ..... 09/27/2011| PAYDOWNS......ocovvrierierireins | eerensiseeniesineinns | cvseerienes 540,772 | ccoonnvn. 540,772 | oo 513,246 | ............ 516,645 | ..oovvvrerraces | s 24127 | oo | e 24127 | oo | s 540,772 | v [ 0 05/26/2037| 1Z*.......
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 35RE.......... | ..... 0972712011 PAYDOWNS.......cooovvriererniens [ e | cverernn 258,450 | i 258,450 | ..........239,712 | .00 241,968 | oo | e 16,482 258,450 | ..oovvvvervires | e 0 04/26/2035| 1Z*.......
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 37RE.......cccocee [ vene 09/28/2011| PAYDOWNS.......coovvmevrmrinirinnns [ ererernersernnirerinnes | cvveneeen 103,405 | i 103,405 | .oveeee 104,439 | oo | e | e (1,034) [ v | v (1,034) [ | i 103,405 | .ooovvveeinens | e 0 02/27/2037| 1Z*.......
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 37RE.......... | ... 06/29/2011| PAYDOWN......ccovirrrirnirrirerines [ oreernniesinnieninnes | servseeersnsisssnnsinns | cernseesssssssennns | sevsssnssennssssens | sevseenssnsssssnens | s | e | v 0 | oo | eeenneinniieniesinens | e | oo (V1 I (1)]03/27/2037| 1Z*.......
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 37RE.......... | ..... 09/28/2011| PAYDOWNS.......coovriererneinns [ oreeerrerineenreninnns | cveeeennn 782,644 | i 782,644 | ... 726,636 | ............ 735,184 | .o | s AT460 [ .o [ e AT,460 [ .o [ e 782,644 | .oovvvererres | oo 0 . 15,512 | 03/127/2037|1Z*.......
466337 AA  2|JPMRR 2009-8 A1 SEQ CSTR 4-20-36 RE.........ccvee. | e 09/22/2011| PAYDOWNS.......coovvnvirerneinnnns [ corrvrnnrienseneriene | crvereernni 297,283 | i 297,283 | oo 290,788 | ..ovvvene 291,598 | .o | e 5,685 | .overreieriniens | e 5,685 [ .oovrrirenine 297,283 | .ooovvvervires | e 0] ... 10,605 | 04/20/2036| 1Z*.......
46634B  BY 7[JPMRR 2009-12 4A1 SEQ5.75 12-35RE......cccoovvves [ e 09/28/2011| PAYDOWNS 200,506 200,506 | ..coovrerrrires | e (V1 I 7,880 |12/26/2035(1Z".......
46634F AU  7|JPMRR 2010-2 3A1 NAS EX 6.0 07-36 RE........c.cee. | .. 09/28/2011| PAYDOWNS ..671,651 671,651 0 . 26,847 |07/26/2036| 1Z*.......
46634V AA  6|JPMCC 2010-RR1 JPA SEQ CSTR 06-49RE............ | ..... 08/17/2011| GOLDMAN SACHS & CO.....cov [ overerrvrireirinrrerinnns | erverns 7,774,102 | ......... 7,000,000 7,719,688 | ..cvvvvvrivies | e 54,414 | ... 54,414 | ... 24,519 | 06/20/2049| 1Z*.......
46635B AA  9|JPMRR 2010-7 1A1 SEQ SSNR CSTRRE......cccccove. | vever 09/27/2011) PAYDOWNS.......ocvvrrmerirerirenns | crereesrnensesinsennns | evserieees 391,020 | ..coooneen. 391,020 | .oooooernd19,370 | oo 18,514 | s | e (27,494) [ | e (2T 494) [ | e 391,020 [ .o [ 0 . 15,002 |03/26/2039| 1Z*.......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR CSTR47 RE......ccceeee | voves 06/27/2011) PAYDOWN.......ovvvriinrieririnninns | ceveremrissisessiinsines | seesssinssisessinnsinnes | censsinsesssssnsssenses | onssssesssssssnsssnsssns | sossssessssssssessonssns | sosssesssnsssensss | svseessesesnnssnne | coeee (V1 SOOI PTURTORPIORRTURPUUROIR IVSURPIPPRRTO OO (VN I (10) | 06/25/2047|5Z".......
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472320 AA  8|JMAC 2008-R1 A SEQ SSNR CSTR47 RE.......cccovee | vever 09/26/2011| PAYDOWNS..........coomrmirieniinenns | covreenrienienerneeins | eveerirenes 254,888 | ........... 254,888 | ............ 233,410 | v 234,067 | .oovrverreriens | s 20,821 | v | e 20,821 | .o . 254,888 OO 0 06/25/2047| 5Z*.......
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10-25-35RE............ | ..... 09/28/2011) PAYDOWNS..........coorrvnirmerirenens | roverserieesnenieniens | oveiees 1,709,864 | ......... 1,709,864 | ......... 1,310,455 | ......... 1,358,638 | ...coovvveerirenns | e 351,226 | ..ovvevereriens | s 351,226 | .oovvvvrrvcrns | e 1,709,864 v | e 0 10/25/2035| 1Z*.......
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 1-25-37RE........cc.oe. | vooee 09/28/2011| PAYDOWNS.......ocovivrrierireins | eereeeiseenseniseinnns | cvveerienes 209,196 23,755 |..... 23,755 | oo . 209,196 IO 0 01/25/2037| 1Z*.......
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 1-25-39RE. N 09/28/2011) PAYDOWNS.........cooorvvmrierirerins | covernrrieninerieniene | ovriees 1,235,480 | .........1,235480 | ........1,042,204 | ... 1,071,515 | .o | e 163,965 |... 163,965 | ..o | v 1,235,480 IO I 0 01/25/2039| 1Z*.......
472321 AL 2|JMAC 2008-R2 3A3 RR MEZ CSTR 0139 RE........... | ..... 09/26/2011| PAYDOWN (4,321) (4,321) [ oo [ e | e | e 0 01/25/2039| 1Z*.......
472321 AN 8|JMAC 2008-R2 2A4 RR MEZ CSTR 0137 RE........... | ..... 09/26/2011| PAYDOWNS........coovvivrirnrirerinninns [ cvvrnnrneniensenennnes [ rovesrersnseenssnseienn | coverererni 254,647 | 52,945 | 115,576 | oo | oeeeene(15,578) | v [ evrereee(15,576) | oo [ v [ oveveivennnnns | vevee 0 01/25/2037|2Z~.......
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 3-20-36RE.............. | ... 0972172011 PAYDOWNS.......coooveiierinernenns [ eveerrrerieennreninnns | cverenn 407,839 | i 407,839 | ............ 375,532 | .oovvoneen 385,529 22,310 |..... 22,310 | oo | s 407,839 IO 0 03/20/2036| 1Z*.......
47232A  AD  0[JMAC 2008-R3 2A1 SEQ CSTR 06-25-36RE............ | ..... 09/28/2011| PAYDOWNS........covvreieriiiinnns e | cvveene 454,938 | i 454,938 | ............ 436,314 | ... 446,570 | oo | s 8,368 | ..o | e 8,368 [ ..o | e 454,938 v [ 0 06/25/2036(1Z*.......
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05-25-37RE............ | ..... 09/28/2011) PAYDOWNS.........ccomrvimrrnerirenins | corenrinerrnsrnenirene | woereennrn 388,390 [ 1iinnvene 388,390 | ..ocovvees 338,871 | oo 357,876 30,514 |..... 30,514 | oo | e 388,390 IO I 0 05/25/2037| 1Z*.......
47232A AP 3|JMAC 2008-R3 1A5 RR MEZ CSTR 0336 RE........... | ... 09/20/2011) PAYDOWNS........coorrimrrmerienins | cevernerssssisenseniens | ceeneesnseisssssensnnes | oeeeneenns 250,663 | ..cvoereer 17,939 | i 10,189 | s [ (10,189) [ .ovvvrvercernenen | everneena(10,189) [ oo [ | e | e 0 03/20/2036| 3Z*.......
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 36RE........... | ... 09/27/2011| PAYDOWNS........coovrvvrirernninnernns [ orerernninrnnneninnns | cvvreernni 229,942 | 1000000229,942 | 1i0000229,942 | 000 229,942 | oo | e | e 0 229,942 IO I 0 09/26/2036(1Z*.......
47232D AL  6|JMAC 2009-R5 2A6 SUB SSUP CSTR 36RE............ | ..... 09/26/2011| PAYDOWN.......ovevmmerirrereriininne , , 298 | e | e (8,298) [ .oovvevvrreerene [ i (8,298) [ ..vvvevueraeinne S 0 09/26/2036| 6Z*.......
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 47RE........... | ... 09/27/2011| PAYDOWNS........coovvnrirernirinnns [ everernericnnererinnes | cvernen 185,080 | oo 185,060 | ...ee0rrer. 185,060 | vovveerer 185,080 | covoveeerriciins | e | e {1 [ SUTORTORIOPOTRN ISR 185,060 v [ 0 01/26/2047(1Zx.......
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 36RE........... |..... 09/27/2011) PAYDOWNS.........coonrvmnrrnerirenin | covenrrnerinsnnenrene | evenneennnn229, 117 [ i, 229,117 | oo 229,117 | 229,117 | s [ v [ s (V1 T . 229,17 | oovrverieeiiins [ 0 09/26/2036| 1Z*.......
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE........... | ..... 0972772011 PAYDOWNS.......covvrrierrerrnnns e | creree 335,249 | i 335,249 | ............335,249 | ............335,249 | ..o | v [ (1 [ TR IOV 335,249 IO I 0 01/26/2036| 1Z*.......
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 37RE........... | ... 09/27/2011| PAYDOWNS.. ..152,239 ...152,239 0 02/26/2037(1Z*.......
47232D BG  6|JMAC 2009-R5 6A5 SUB SSUP CSTR 37RE............ | ... 09/26/2011| PAYDOWNS N 178,360 | oo 11,927 | 10,379 | e | o0 (10,379) | s | e (10,379) | e | e | o [ o 0 02/26/2037| 1Z*.......
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 36RE........... |..... 09/29/2011] PAYDOWNS........comirvnrinnerienins | seversersssissesneniens | ceneesseenns 33,427 | e 33,427 33,427 IO 0 09/26/2036| 1Z*.......
47232D BN 1|JMAC 2009-R5 7A6 SUB SSUP CSTR 36RE............ | ..... 09/26/2011] PAYDOWNS.........coorvinirierininns | covvierinerienienines | seennsissninesienenens | coeresnesiens 32,526 | v 1,905 | i 284 [ | e (288) [ e (288) [ [ e [ 0 09/26/2036| 1Z*.......
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE........... | ... 09/29/2011| PAYDOWNS 115,859 115,859 IO I 0 07/26/2037| 1Z*.......
47232D BU  5|JMAC 2009-R5 8A6 SUB SSUP CSTR 37RE.... 09/26/2011| PAYDOWNS 127,231 | o 38,795 | 8,848 | i | et (6,848) | s [ e (6,848) | i [ s [ | e 0 07/26/2037(1Z~.......
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 37RE 09/29/2011| PAYDOWNS.. ..166,222 166,222 0 06/26/2037| 1Z*.......
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 47RE.. 09/27/2011| PAYDOWNS 138,618 ...138,618 v [ 0 02/26/2047| 1Z*.......
47232D CF  7|JMAC 2009-R5 10A6 SUB SSUP CSTR 47RE.......... | ..... 09/26/2011| PAYDOWNS 105,478 | covverrerra 13,360 | coveriirerren8,379 | | eereeenn(6,379) | eovevieniiies | ereeiieen(6,379) | v | e | s [ oo 0 02/26/2047| 3Z*.......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 36RE..........| ..... 09/21/2011| PAYDOWNS 249,813 | ..o 249,813 | 1249813 | s [ [ (V1 ISR ISP 249,813 IO 0 05/21/2036| 1Z*.......
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 36RE..........| ..... 09/28/2011| PAYDOWNS........coovvniiernrinienns [ vrirernrinsirerinenennns | cevererennineenen D94 | i, 594 | B4 | D94 | i [ | e | 0 | [ 594 | [ 0 12/26/2036| 1Z*.......
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 47RE.. .[09/29/2011| PAYDOWNS 121,169 | vovree e 121,169 | e 121,189 | s | e | eevreninenrennenns | vernnnneieninen0 | v | e 121,169 [ | e 0 04/26/2047| 1Z*.......
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 37RE.. .109/29/2011| PAYDOWNS 382,454 | ..o 374,979 | 372,888 | s [ e 9,566 | .vovererreries | e 9,506 | i | 382,454 | | 0 06/26/2037| 1Z*.......
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 37RE..........| ..... 09/29/2011| PAYDOWNS 329,468 | ............ 329,468 | ............ 329,468 | ..oovvveveviiers [ [ (V] I . 329,468 IO I 0 08/26/2037(1Z~.......
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 37RE.......... | ..... 09/29/2011) PAYDOWNS..........coorvrirmerirerens | roverneeiessnenieniene | ovvines 1,595,128 | ......... 1,595,128 | ......... 1,583,102 | ......... 1,595,062 [ ...oouvererreres | cevrveereninnd 86 | oo [ s (61 TR I 1,595,128 OO 0 08/26/2037| 1Z*.......
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 35RE..........] ..... 09/27/2011| PAYDOWNS 265,671 | vovorerre0n265,671 | 1iieir0 265,671 | oo [ e [ (V1 I . 265,671 O 0 09/26/2035| 1Z*.......
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 37RE.. .[09/27/2011| PAYDOWNS 293,963 | ..........282,666 | ..........283,427 | oo | crrns 10,536 | .o 293,963 IO 0 04/26/2037| 1Z*.......
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 37RE.. .| 09/27/2011| PAYDOWNS.. 105,596 | ...........105,596 | ...........105,596 | ..ooveririvviriins v [ ...105,596 0 06/26/2037| 1Z*.......
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 37RE.. .1 09/27/2011| PAYDOWNS 283,124 | .in283,124 | 283,124 | [ [ 283,124 SO 0 02/26/2037(1Z*......
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR RE............. | ... 09/29/2011| PAYDOWNS.......ocvvmrvmerirerirenns | rereesrinensssessennns | eveeriennd 682,234 | ............ 682,234 | ............ 682,234 | ........... 672,930 | .oovvrerrciiens | e 9,304 | oo [ e 9,304 | oo | e 682,234 v | e 0 05/26/2037| 1Z*.......
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR RE............ | ... 09/29/2011] PAYDOWNS.......oovvriierierirenens | cevrenreseenissiseinens | cvveerienes 172,985 | oo 172,985 | oo 172,985 | .o 160,084 |...oovvovrivcrnes | v 12,901 | oo | v 12,901 | oo | e 172,985 IO 0 08/26/2037| 1Z*.......
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47232D EY  4|JMAC 2009-R5 22A5 SUB SSUP CSTR RE.............. | ..... 06/27/2011| PAYDOWN......c..vvvvrerrnririernnes [ errereninsisnnneninnes | sevsrererenisnnrennnns | cvvnrsennnnnnennes(281) | cveiinniniienincn(50) | eovvirnrivniieiscreiins | crvrisvienicnnns | ervensensinninns | veves (V1 T OO 0 08/26/2037| 1Z*.......
47232D EY  4|JMAC 2009-R5 22A5 SUB SSUP CSTR RE.............. | «.... 09/26/2011) PAYDOWNS.........coovrvmerierernenns | cverinernenieninnennne | sevvessinerneesnneenens | snnernnennnne09,312 | i 13,390 [ oniiiincnn8,627 | o | e (6,627) [ .oovvevvreeervne | v (6,627) [ .oovercerennne S 0 08/26/2037| 1Z*.......
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR RE.............. | ..... 09/27/2011) PAYDOWNS..........cooovvvvircinnis | corieniennieniienines | e 1,827,619 | 1000 1,827,619 | 1,827,619 | 11,827,619 | s [ [ (V1 TR ISR 1,827,619 IO 0 11/26/2036| 1Z*.......
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 36RE.......... | ..... 09/27/2011) PAYDOWNS.........cconmvimrrerirenens | coveneriennrvernenirnee | voerrrenernn210,288 | 1i00r.210,288 | ..0.210,288 | viri210,288 | oo [ e [ 0 [ | e 210,288 IO I 0 12/26/2036| 1Z*.......
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.0 37RE.......cccocve [ vere 09/29/2011| PAYDOWNS.. 54,718 0 02/26/2037| 1Z*.......
47232V AE 2 |JMAC 2009-R4 1A5 SUB SSUP 6.0 37RE e 09/26/2011| PAYDOWNS........coovvvvirernniinirnns [ orrnrnnreninnineninnes [ cenneerensnnnennnnens | enrenenend9,019 | i 9,357 | i 245 | i | v (245) [ oo [ rvrvereenne(285) | o [ v [ | e 0 02/26/2037(1Z*.......
47232V AF 9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 37RE.............. | ... 09/29/2011| PAYDOWNS.......coovvreierirercrnnns [ ereernereneenirerinne | eerererenne80,042 | 180,042 | 158,816 | coiiirnn80,042 | oo | s | e (1 [ O . 60,042 I 0 02/26/2037| 1Z*.......
47232V AK 8 [JMAC 2009-R4 2A5 SUB SSUP 5.75 37RE.........ccccoe. | veuee 09/26/2011| PAYDOWNS........covviniereriniinninns [ rrererineicinninerinnes | cevverennnieeennnens | crvvrnenenne 33,785 | i 23,048 | 09,926 | oo | e (9,926) [ ..o [ i (9,926) [ ..o | e | e [ s 0 02/26/2037|6Z*.......
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.0 37RE........ccocce [ unee 09/29/2011| PAYDOWNS.........coovvvvirerrnninnenns [ covererenineirsnseninnes | evrerrneene 110,058 | 110,058 | oo 110,058 | oo 110,058 | oo | e | e (V1 PRI ISR 110,058 IO I 0 07/26/2037| 1Z*.......
47232V AQ  5|JMAC 2009-R4 3A5 SUB SSUP 6.25 37RE... e 09/26/2011| PAYDOWN.........cvonreernrincirerinens [ vrrerirerernnirennnes [ cererereninenesnneiienes | eevverrenenenn20,1800 | i 9,698 | i 3,098 | o | eieeeen3,098) | s [ vrreeenn(3,098) | v [ e [ | e 0 07/26/2037| 1Z*.......
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.0 36RE.... N 09/29/2011| PAYDOWNS.. 92,698 O 0 09/26/2036(1Z*.......
47232V AV 4|JMAC 2009-R4 4A5 SUB SSUP 6.0 36RE...........cccors | verer 09/26/2011| PAYDOWNS........oooveerierineineinns [ cerernrrseisssssnisesenes | reveseeisnssesssnnnsinnes | evnrerenene86,755 | viviiiienirnn9,008 | oo 7,614 | e | oo T814) | e [ erieeeeed(T,614) | e [ v [ | oo 0 09/26/2036| 4Z*.......
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTRRE........ccovvw. [ e 09/29/2011| PAYDOWNS........coovvvimrirervnnns [ vvererrerinrncireninnes | verererneren39,008 | civiiinn059,008 | coviiinrn.59,008 | oo 52,974 | i | eeeeend8,032 | s [ 6,032 | i | 059,008 [ o | e 0 09/26/2035| 1Z*.......
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 35RE.........ccocc. | vever 09/29/2011) PAYDOWNS.........covvvvmmrirerirnnnns | covvrverienrnerireniinee | cevrrenenn 99,746 | 99,746 | 1oii085,890 | ovvrerren81,102 | s | e 18,644 | i | e 18,644 | i | 99,746 | s | s 0 09/26/2035| 1Z*.......
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.5 36RE.... N 09/29/2011| PAYDOWNS 103,497 | ..o 103,497 | oo 103,497 | 103,497 | oo | evversrveiieniens | eevveniseienienins | cvereennsiienieen0 | e | e 103,497 [ s | e 0 11/26/2036| 1Z*.......
47232V BR 2 [JMAC 2009-R4 9A1 SEQ SSNR CSTRRE........ccovvvs [ e 09/29/2011| PAYDOWNS.. ..1,321,864 ,321,864 | ........1,321,864 | ... 1,321,864 | ..coooiivivvies [ [ (VN 46,597 [11/26/2037{1Z*.......
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.0 36RE.. e 09/29/2011| PAYDOWNS 114,576 | c.ooveee 114,576 | o 114576 | it 114576 [ | e [ e e (V1 I 4,720 | 07/26/2036| 1Z*.......
47232V CE  0[JMAC 2009-R4 10A6 SUB SSUP 6.0 36RE..........c.c. | cooer 09/26/2011) PAYDOWNS........coorrimerrerirneens | reerrneemersenineinns | sevenninersnessnseenens | eonnernneeennD0,982 [ 9,399 [ 3470 | i | e (3,470) [ ..o e (V1 I 2,028 | 07/26/2036| 1Z*.......
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 RE............ | ..... 09/29/2011| PAYDOWNS.........ccoovvvimnriveriniens | cervvervnnrnerrenenne | eeerrienenencd 1,380 | o 41,380 | oo 41,380 | oo 41,380 | oo [ | e (V1 I . 41,380 IO I (V1 I 1,600 |04/26/2037|1Z*.......
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 36RE............. | ..... 09/29/2011| PAYDOWNS.......covvmrierrirnnnns [ ereerreriennnrenienes | cvereen 533,240 | i 533,240 | ..ovcvenee 525,804 | ............ 528,479 | .ovvverrinins | e 4761 | oo [ e AT761 | oo | e 533,240 IO I 0 05/26/2036| 1Z*.......
47232V CV  2|JMAC 2009-R4 14A1 SEQ SSNR 6.5 36RE OO IO 09/29/2011) PAYDOWNS.........ooovvvmmninciiinnins | corinriieniinsincnrens | e 64,443 | L, 764,443 | ........... 749,855 | .o 746,421 | s | 018,022 | i | 18,022 [ | i 764,443 OO I 0 11/26/2036| 1Z*.......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.0 36RE............. | ..... 09/29/2011| PAYDOWNS.. ..626,002 626,002 0 04/26/2036| 1Z*.......
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.0 36RE N 09/29/2011| PAYDOWNS.......coovvriirernirinnns e | creereeen 129,990 | i 129,990 | .o 129,990 | i 129,990 | oo | eevvernnirerinrnne | e | e 0 | e [ 129,990 IO 0 04/26/2036| 1Z*.......
47232V DV 1[JMAC 2009-R4 18A5 SUB SSUP 6.0 36RE.........cc.c. | vooee 09/26/2011] PAYDOWNS..........coorvinmrireriniins | covrierinnrienienennns | aeevsnrissninesienenens | coeresneseens 33,490 | coviieeernn8,752 | 2,009 [ | eeeeene(2,009) [ e [ erreerd(2,009) [ i [ e [ 0 04/26/2036| 1Z*.......
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.0 36RE.............. | o.e 09/29/2011] PAYDOWNS........cooirvmrrmerienens | corernerrsssnsrseniene | cerneesneenns 50,147 | covvvrens 50,147 | covvverenens 50,147 | v 50,147 | oo [ e | s (V1 I . 50,147 OO 0 07/26/2036| 1Z*.......
47232V DZ  2|JMAC 2009-R4 20A1 SEQ SSNR 6.0 36RE.............. | ... 09/29/2011| PAYDOWNS.......ocvviierierireens | eeremeesneniesineinns | cvveerienes 169,067 | ..ooovveneee 169,067 | ..ovvveneee 169,067 | ..ovvvvnc 169,067 | oo [ v | oo (V1 TR ISP 169,067 IO 0 03/26/2036| 1Z*.......
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.0 37RE.. I 0972972011 PAYDOWNS........cooovvierricnenns [ erererenrerienreninn | eeverereneene85,025 | 185,025 | 186,396 | covvirenna85,025 | oo | e | e 0 85,025 IO I 0 03/26/2037| 1Z*.......
47232V EH 1 |JMAC 2009-R4 21A6 SUB SSUP 6.0 37RE... e 09/26/2011) PAYDOWNS.........coorrimerierinenns | rveernnrinerneniseinns | sevvenninensneseneennns | conneerneneeBTAT0 | 16,804 [ e h,795 | e | e (4,795) [ oocvereirvrinenn | verereeeens (8795 [ o [ e | e | e 0 03/26/2037| 1Z*.......
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 37RE............ [ ..er 09/29/2011| PAYDOWNS § ,286 | oo 30,261 | 029,286 [ o | e [ (V] I . 29,286 IO I 0 04/26/2037(1Z*.......
47232V EP  3|JMAC 2009-R4 22A6 SUB SSUP 5.75 37RE............. | .ooe. 09/26/2011| PAYDOWNS 725 | e 10,167 [ 3,081 [ | e (3,081) [ oo [ i (3,081) [ oovverererireiies | cererrenieeeniseinnes | cerveeessneienn [ eees 0 04/26/2037| 4Z*.......
47232V EQ  1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 36RE............. [ ..... 09/29/2011| PAYDOWNS........coovvvrirernriinenns [ vverernnisennneninnns | ervereneernni257,198 | 257,198 | 1o 257,198 | iiiein257,198 | oo | e | e (V1 I . 257,198 IO I 0 01/26/2036(1Z*.......
47232V EV  0|JMAC 2009-R4 23A6 SUB SSUP 5.75 36RE. e 09/26/2011) PAYDOWNS..........coovrvmerierirnnnns | correerrnsrirenienenee | seennernnernenieneinens | coveernennn 103,864 | 66,455 | 53,840 | oo | s (53,840) [ ..oovvvrrrrrerirs [ eereere(53,840) | ovvvirierirens | e [ e | e 0 01/26/2036| 3Z*.......
47232V EW 8 |JMAC 2009-R4 24A1 SEQ SSNR 5.5 36RE.............. [ ..... 09/29/2011| PAYDOWNS.. 66,007 0 02/26/2036| 1Z*.......
47232V FB 3 |JMAC 2009-R4 24A6 SUB SSUP 5.5 36RE... O I 09/26/2011| PAYDOWNS e . . 25,265 | o379 | e | e (KA ) | o e | [ 0 02/26/2036(1Z*.......
47232V FC  1|JMAC 2009-R4 25A1 SEQ SSNR 5.25 36RE............ | ..... 09/29/2011| PAYDOWNS.......ocvvmrrmerirerirenns | rereesriensenesseenns | eveerienes 366,093 | ............ 366,093 | ...cooonce. 366,093 | ............ 366,093 | ... | e [ e (V1 ISP IS 366,093 v | e 0 01/26/2036| 1Z*.......
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTRRE.........cee. | s 09/29/2011] PAYDOWNS.......ccvvriirrierirenins | ceereneereenissineinnns | cvveerienes 492,055 | ..cooonvs 492,055 | ............ 492,055 | ....covone 492,055 | ..o | e [ (V1 ORI ISP 492,055 IO 0 06/26/2036| 1Z*.......
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47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT RE.......cccoeuvwe | verer 09/29/2011| PAYDOWNS........ccvomrrerieriinenns | coevierrienienirneeins | eveverinenes 204,614 | ............ 204,614 | ........... 204,614 | ..o 204,614 | oo [ [ (V1 T . 204,614 OO (V1 I 1,429 |01/26/2047|1Z*.......
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTRRE........c.cco. | eoer 09/29/2011| PAYDOWNS........ocvvurrmerirerirenns | coevereeriensenissennns | eveerineees 287,885 | ............ 287,885 | ..o 287,885 | ..ooerrrn281,736 | oo [ e 6,149 | oo [ v 6,149 | .o . 287,885 v | e 0 07/26/2037| 1Z*.......
47232V GC  0|JMAC 2009-R4 31A2 SEQ SSUP 5.75 36RE.............. | ... 09/29/2011| PAYDOWNS.......ocvviimerierireins | eereeeisneniesineesnns | cvveerienes 150,310 | cooovvreneee 150,310 | vooovrreneee 150,310 | voveeeeeres 150,310 | oo [ | oo (V1 USRI ISP 150,310 IO 0 02/26/2036| 1Z*.......
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.5 36RE N 08/26/2011| PAYDOWNS ....28,676 ....28,676 28,676 IO I 0 03/26/2036| 1Z*.......
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE.. .| 09/29/2011| PAYDOWNS.. ..184,204 69,929 ...184,204 0 03/26/2037| 1Z*.......
47233C  AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR46 RE.......... | ..... 09/27/2011| PAYDOWNS ....18,178 ....16,794 18,178 IO I 0 08/26/2046(1Z*.......
47770# AB  1|JOBSON MEDICAL T/L L+500 12-01-11....ccvovrrrvarns | cenee 09/30/2011) PAYDOWN.......coovrmrirererierinins | cveeeeessersensenennee | seesssesnesanns 2,785 | oo 2,785 | oo 2,206 | coovvrrenrnn2, 785 | o [ e | e (V1 I 2,785 v | e 0 12/01/20116...........
48121C YK  6|JP MORGAN CHASE 6.00 10-01-17 NC.....cocovvvvcres | cenee 08/22/2011) BANK OF AMER / ML.....covvvvrren | covernerinrineirieniene | ovein 5,519,550 | ......... 5,000,000 | ......... 4,994,350 327 |..... K70 [N R 4,996,168 | .....coovvrvrrrns [ o 523,382 |..... 523,382 10/01/2017| 1FE......
493268 AY 2 |KSLT 2000-B A2 ABS FLT 7-25-29........cuvemevurrvrernnrns | veves 07/25/2011) PAYDOWN........ovvvverirnriininninne \ § , A83 [ s [ e [ (V1 I . 38,483 IO I 0 07/25/2029| 5Z*.......
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 6-27-25 e 09/27/2011) PAYDOWN.......ovvvmrrierincnrnnninns | ceeernneineeneninseenee | wnnerennnn 135,281 | 00000 135,281 | 097,402 | 116,003 | o | v 19,188 | oo | s 19,188 | oo | e 135,281 OO 0 06/27/2025| 1Z*.......
50212X AL O|LPL HOLDINGS INC TL L+375 06-28-1 e 09/30/2011| PAYDOWN.... I 2 6,422 e | 96 96 06/28/2017| 3FE......
52518R BE  5[LSSC 2002-GE1 A SEQ CSTR7-26-24 RE.........cccc. | veue 09/28/2011| PAYDOWNS........cooovverrnriernnin , | , 0722 0 I DR DUV (V1 T . 12,028 IO I (V1 IR 07/26/2024(1Z.......
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12-25-35........c.cecrvvrmrecns [ e 09/26/2011| PAYDOWNS........covvniirerinirrnnns [ ererernnrneiennerinnn | veererneinennnn 281 | 6,281 | e ,562 | e ,580 | s | e (4,299) [ covveveerireriens [ v (4,299) [ .oovvrciriinns 281 OO IO (1 I 238 | 12/25/2035|1Z*.......
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 6-25-37.......ccccrvvenins [ v 09/26/2011| PAYDOWN.......oovvvverirmniniriinins | cervverrnerrenireninne | wererrernn268,035 | 101000 265,035 | i 172,273 | i 188,979 | s | v 76,056 | ..ooovveeriernns | e 76,056 | ..ovovverirnene . 265,035 IO I [V I 961 |06/25/2037(1Z".......
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 092535 e 09/26/2011| PAYDOWNS 09/25/2035| 1Z*.......
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 122535............. | ... 09/26/2011| PAYDOWNS.. 12/25/2035|1Z*.......
525241 AL 9|LXS 2007-1 WF1 SEQ 7.0 1-25-37 R I 09/26/2011| PAYDOWNS e . . . . 01/25/2037| 1Z*.......
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 07-47.....c.ccccrvves | vevee 09/26/2011| PAYDOWNS........coovvvevvnrirernrins . 07/25/2047| 1Z*.......
526020 ZZ 8|LENDER PROCESSING TL B L+450 8-14-18........... | ..... 09/30/2011| PAYDOWN.......ovvrierirmririniininne 08/14/2018| 2FE......
526602 AA  5|LEONARD WOOD FAM 5.124 07-15-20 A16............. | v..c. 07/15/2011| SINKING FUND PAYMENT......c.. | covveuerrerieeernennnns | cvverienns 120,736 | .oooveveneee 120,736 07/15/2020| 2FE......
54323# AA  1|LONGVIEW POWER T/L B L+350 2-28-14.... N 06/20/2011| EXCHANGED.... 800,000 02/28/2014|4FE......
54323# AC 7 |LONGVIEW POWER DD L+350 02-28-14........ccccouuws | vever 06/20/2011| EXCHANGED.... ..933,333 02/28/2014|4FE......
544565 AA  2|L.A.FIRE A 8.48 9-2-15 AL 1008 SF I 09/02/2011| SINKING FUND PAYMENT. ....59,546 09/02/2015| 1FE......
544565 AA  2|L.A.FIRE A8.48 9-2-15 AL 1008 SF........cccooevervvurnuns [ v 09/02/2011| PARTIAL CALL........covvvmrrircrirnns 221 | e 29,734 09/02/2015| 1FE......
55265K XJ 3| MASTR 2003-52A1 SEQ 5.0 6-25-18......ccovcevvrrnins [ 09/26/2011| PAYDOWNS.......ocvvrvmerirerirenns | rereresrnnensesensennns | eveerieees 166,500 | ...ccvevee 166,500 | ............160,776 | ............ 162,388 | .o | e, 112 | s | v, 112 | | s 166,500 06/25/2018| 1Z*.......
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7-25-33......ccnvcemvrirnnns [ v 09/26/2011] PAYDOWNS........coovrvnrinrrienins | coverseiisrissiieninne | ceneesneennd 60,780 | ..coovvrnne 60,780 | ..cccvoeer..61,748 | i 61,122 | oo 60,780 07/25/2033| 1Z*.......
55274Q AK  1|MASTR 2006-2 1A10 SEQ SSNR FLT 06-36 e 09/26/2011| PAYDOWN.........ovvviernnriiernnns [ errerveriensnrenienn | evierenen 179,390 | i 179,390 | 1o 162,348 | s | e | e 17,042 | s [ 17,042 | e | v 179,390 06/25/2036| 1Z*.......
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 1136 e 09/26/2011| PAYDOWNS.. 51,830 11/25/2036| 1Z*.......
576457 AA  5|MARM 2007-HF2 A1 SEQ FLT 09-37......cccvvvvvrvvrrnres | veree 09/26/2011| PAYDOWNS........coovrvrirerieinnernns [ coverennerenssirerinnes | corvreenennd 607,058 | ............ 607,058 | ............ 463,640 | ..o | e | e 143,418 | v | v 143,418 | oo | v, 607,058 09/25/2037(1Z~.......
582333 ZA 1| MCMILLIN COMPANIES 9.525/0 12-31-13.......cccoovvws [ vonee 07/08/2011| PAYDOWN.......oovvrmmrireeriniiennns | oerereeriensenissennns | eveerineees 280,000 | ..o 280,000 | ...ocvoveee 112,000 | coovrrrne 112,000 | oo [ e 168,000 | .ooouvernrrrirs | e 168,000 | ..ooovvverrrne . 280,000 12/31/2013| 6Z........
58501W AV 3|STEER Z1A (JCP) 7.54 3-1-17 AL08-13........covvvvvres [ e 03/01/2011| PR YR SINKING FUND PYMT... | .cooovvimrimeirninnes | cerneeinneiseiiesinees | evvi 14 15 | s LT (SOOI IR PO (VI TR IO 15 03/01/2017|3...........
58501W AV 3| STEER Z1A (JCP)7.54 3-1-17 AL08-13... e 09/01/2011| SINKING FUND PAYMENT......... | cecoeeremrrverrerernee | wvrerenen 153,479 | i 153,479 | 163,564 | v 158,271 | s | v (426) | cevvvverrrrrirs | v (426) | ovevvererinens | s 157,845 03/01/2017|3...........
589929 RJ 9| MLMI 1998-GN2 M1 MEZ 7.155 7-25-27......eccovvvnnee | o 09/26/2011| PAYDOWNS........coovvveriereniinens [ errrenenieeiensniienes | cevveriiereenenn8,683 | ciiiinnennn6,683 | o0 6,682 | o 8,683 | o | v | e 0 6,683 07/25/2027(1Zx.......
589929 RK 6| MLMI 1998-GN2 M2 MEZ 7.50 7-25-27 e 09/26/2011| PAYDOWNS........coovvvvvirernninernns [ orerenvnreninnnerinnes | veerereneeen 14,400 | i 14,400 | 14,398 | i 14,400 | v | e | e 0 14,400 07/25/2027(1Z~......
589929 TP 3|MLMI 1999-H1 A5 NAS STP 5-20-28..........cooccmvrernees [ e 09/20/2011| PAYDOWNS.........ccoovrvmerirerirnnns \ , , 867 | oo [ | e (V1 I . 20,667 05/20/2028(1Z*.......
59023N AW 8| MLMI 2006-AF2 PO PO 10-25-36.........cocorvervmremerins | cever 06/27/2011) PAYDOWN......oovvvmiircrinriecinnns | eevineirneiiseisniiens .2 LI VUSUTURTIRIORUROION USRTUPIURPURPOR IPPUPIORRPORPOORR OO (1 I IO (V1 I 10/25/2036| 1Z*.......
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59023N AW 8 |MLMI 2006-AF2 PO PO 10-25-36.........ccccvureervrerires | vever 05/25/2011) PAYDOWN........ovvimrririerinieines | v .3 3| s | e [ e | (V1 T OO (V1 I 10/25/2036| 1Z*.......
59023N AW 8 |MLMI 2006-AF2 PO PO 10-25-36.........cccoverererrrrcrires | vever 04/25/2011] PAYDOWN.......ovvvmrierirnierinins | coverneriinssinenieninee | seesneessssssnessessnees | sevves 26 LI (TSRO ISR IFTRTRRRONS BN (V1 I v | e (V1 IR 10/25/2036| 1Z*.......
59023N AW 8| MLMI 2006-AF2 PO PO 10-25-36..........ccruvvvrvrcemrrrcns [ s 09/26/2011| PAYDOWNS........covvnriererinnns v | vevevnrneeren 0,139 | 44,229 | 126,538 | 24444 | i | 2,895 | s | 002,695 | e . 27,139 IO (01 T 10/25/2036| 1Z*.......
59156R AD 0 [METLIFE INC 5.375 12-15-12 NC e 09/22/2011| BARCLAYS AMERICA.........cccoee | corrnervmrrinnrirerirnne | 0000e5,207,700 | .........5,000,000 | .........4,964,100 | ........ 4,991,390 | .coocovriverirmine | vererenn3,003 | i | e 3,093 | i | s 4,994,483 | ...coovvvivirrns [ e 213,217 |..... 213,217 12/15/2012| 1FE......
595481 AA 0| MDST 2005-1 A SEQ 5.745 0140........cccovvrvrvrrernins | veree 09/15/2011| PAYDOWNS.. 30,254 0 01/15/2040| 1Z*.......
59549N AA 1 |MID-STATE TR6 A1 SEQ ABS 7.34 7-1-35... e 07/01/2011| PAYDOWN.... ..88,294 ..88,294 | .. , 042 [ [ 252 [ 252 |.. 88,294 SO 0 07/01/2035(1Z*.......
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4-1-30......cccvcvrrvrrrmerns [ v 07/05/2011| PAYDOWN......coovvrmmrirreriniieinns | oerereerinensenissennns | eveerineees 206,621 | .coovveen. 206,621 | ..o 208,331 | covevrne 207,327 | oo | v (L4015)) T IS ((405)) I— . 206,621 v | e 0 04/01/2030| 3Z*.......
59549W AA  1|MDST 11 A1 SEQ 4.864 07-15-38......c.ccoovvvirvervcres | o 09/15/2011) PAYDOWNS........ccomvrvmmrrcrienins | cevernerinneinenneninnee | eevnrrnneeneD1,6092 | v 57,692 | 157,690 | ovvveirrenn 57,892 | s [ v [ (V1 I . 57,692 v [ 0 07/15/2038(1Z*.......
59560W AA  5|MDST 2010-1 ASEQ 3.50 12-45..........ccovvvrrmrvienns | o 09/15/2011) PAYDOWNS.........ccovvrvmrrrerirnnens | cervnerinnrrerirenennne | vvnereeen 114,088 | 114,068 [ 113,819 | i 113,820 | s | 288 [ | 288 [ [ o 114,068 IO I 0 12/15/2045|1Z*.......
59565A AA 8| MIDCONTINENT EXP 5.45 09-15-14C e 09/30/2011| J. P. MORGAN SECURITIES..... 9,989,200 | ...ccvrverrrnees | 720,900 | ... 720,900 |..... 575,278 |09/15/2014| 2FE......
604666 ZZ 3| MIRAMAX FILM 1ST LIEN TL L+600 62216.. PO 09/30/2011| PAYDOWN e 271,552 | e 271,552 ..270,571 270,592 | oo | e 960 | .ovvuvn 960 | ........ 1,505 | 06/22/2016| 3FE......
61746W H2 9| MSC 2003-T11 A4 SEQ 5.15 6-13-41.....coovvvvvrrmernns [ 09/23/2011| BARCLAYS AMERICA........cvves | ovrvrmerreririeernneinns | reeens 14,159,197 | ....... 13,497,000 | ....... 13,269,238 | ....... 13,413,261 | .o | 000eeei28,083 [ oo | ee0ereni28,083 [ oo [ e 13,441,344 | oo | e 717,853 |..... 717,853 |..... 573,455 |06/13/2041| 1Z*.......
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7-25-17.....cccvvvves [ o 09/26/2011) PAYDOWNS........cooorirriinniienins | cevrreinseiiseiseiiens 4,555 IO (V1 IO 174 | 07/25/2017|1Z*.......
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4-25-17........ccoure. [ vonee 09/26/2011) PAYDOWNS........oovivmrrinirirenins | v 542 OO 0 | s 20 | 04/25/2017|1Z*.......
61748A AE 6| MORGAN STANLEY 4.75 04-01-14 NC B 09/22/2011| BNP PARIBAS.........cccoommrumirrenes | covenerirsernernennnee | e 1,363,824 | ........1,386,000 | .........1,316,700 | .........1,355,057 | .ccoovvrvervmrrne | vererenn8,428 | i | 8,428 | i | s 1,361,485 04/01/2014| 1FE......
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 0636............ | ..... 09/26/2011| PAYDOWNS.. 15,560 |. 29,152 06/25/2036| 6Z*.......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06-37. e 09/26/2011| PAYDOWNS..........cooovemrivercnnnns [ evvernereensnrerienns | cvverenn 410,039 | 410,039 | oo 346,483 | oo | e | 000083556 | i [ 000 83,556 | e [ v 410,039 06/25/2037| 1Z*.......
61758V  AH  0|MSRR 2010-R2 3A SEQ 6.5 1037 RE......ccccovvvrurernes [ v 09/27/2011) PAYDOWNS.......oevvrrvmerierirneens | eereesesnensesissennns | evierienes 928,081 | .coouvvne 928,081 | ..oocvenee 928,081 | ............ 928,081 | ..oveecrrcriieees | cereeiienineins [ e (V1 I . 928,081 10/26/2037|1Z*.......
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 4.0 0137RE............. R.. 106/27/2011] PAYDOWN........cvvuririrnirerienins [ v | ceerrineiiend (1,218) | cevvvrereres (1,218) | vovevvvrnens (1,218) | covoevrene (1,218) | oo [ e | e (V1 I (1,218) OO (V1 IR (25) | 01/26/2037(1Z".......
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 4.0 0137RE............. | ..ece 09/28/2011| PAYDOWNS.......ocvvrvmerirerirenns | rereesisnensesissennns | evenerienes 720,998 | ............ 720,998 | ..ccooonee. 720,998 | ...coonne.. 720,998 | ..o | e [ e (V1 ISP ISP 720,998 01/26/2037| 1Z*.......
61915R AK 2 [MHL 2005-3 A1 SEQ SSNR FLT 8-25-35 N 09/26/2011| PAYDOWNS 3,102 08/25/2035| 1Z*.......
61915R AU  0[MHL 2005-5 A1 SEQ SSNR FLT 12-25-35........cccocoe. [ vonee 09/26/2011| PAYDOWNS.. ..141,596 141,596 12/25/2035| 1Z*.......
637432 CU 7 |NATL RURAL UTIL COOP 7.25 3-1-12 NC... N 08/19/2011| PARTIAL CALL.. 3,545,959 | ......... 3,420,000 3,463,600 03/01/2012| 1FE......
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04-37.......occevvvvvvrrcncres | covee 09/26/2011| PAYDOWNS..........coomrvmerieriienns | ovrienrienienernneins | eveverienns 161,546 | ...cocveeeee 161,546 | oo 122,371 | s v | 0039175 | s [ 39,175 | | e 161,546 04/25/2037| 1Z*.......
65409Y AM 7 |NIELSEN FINANCE CL-A TL L+200 8-9-13.......cccooves [ vonee 09/30/2011| PAYDOWNS.......ocvvmrvmerirererenns | rerereersnensesenseenns | eveverieees 140,437 | oo 140,437 | oo 134118 | s [ | e 8T4 | s [ v 874 | | s 134,492 08/09/2013| 3FE......
654902 AB  1|NOKIA CORP 5.375 05-15-19 NC.......evvomrvmrrirerirnes [ 07/19/2011) MORGAN STANLEY & CO....ccoc. | covererrmremeirrerinne | ovvin 3,895,240 | ......... 4,000,000 | ......... 4,021,050 | ......... 4,018,274 | oo | v, (C1£:)) [T IS (C2£:) ) [ I 4,017,296 | ..ccoovvrrenn. ...(122,056) | ...(122,056) | .....147,514 |05/15/2019| 2FE......
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03-25-35.. e 09/26/2011| PAYDOWNS.......cooovoieerirernnnns [ eververiensnrenienn | e 120,974 | 120,974 | 113,283 | b 116176 | e | e 5798 | s [ e 5798 | i | v 121,974 IO 0 3,800 |03/25/2035(1Z".......
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04-25-36.... B 09/26/2011| PAYDOWNS B (V1 I 800 |04/25/2036(1Z".......
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03-36........cccovuveverviee [ vorer 09/26/2011| PAYDOWNS........coovrvrireriernnrnns [ oreerrnerenssiennnes | cvrvrennenn 450,961 | ..oovvuvne 450,961 83,770 | vovvvveriveriees | ereeeeren83770 | i | s 450,961 03/25/2036(1Z*.......
66704 BP  2|NEF 2006-A A2 SEQ ABS FLT 11-28-23.......ccccocvnee | cevne 08/29/2011| PAYDOWN......cooivmmrirrerininiennns | oerereeriensenissennns | eveerineees 289,065 | ............ 289,065 | ... 242,815 | 11 271,922 | oo | e 17,143 | e, 289,065 11/28/2023| 1Z*.......
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05-15-24.........ccocuen. | covee 09/15/2011) PAYDOWNS........comvivniiniineins | voverneiresiinsiinesiiens | ceeseinnenns 28,598 | .o 28,598 | .ooiererni28,596 | v 16,212 | i | s 12,386 | oo | s 12,386 | .o . 28,598 05/15/2024| 1Z*.......
674135 EM 6| OAK 1999-A M2 MEZ 7.69 4-15-29.... R 07/15/2011| PAYDOWN.... 17,992 | 17,872 | 1805 | e [ (1,605) [ oo | e (1,605) | .. 04/15/2029| 6Z*.......
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12-35......cccovverervircrrnres | veree 09/26/2011| PAYDOWNS ..239,175 32,887 |..... 32,887 239,175 12/25/2035| 1Z*.......
70337Y 10 2| PATRONS'LEGACY 5.8594 05-10-18 AL15.. e 07/10/2011| SINKING FUND PAYMENT........ [ covrvrrverrvrvnrerinnns | crrerernn 235,940 | coinivies 235,940 423 | ... 423 | s | e 228,922 05/10/2018| 1FE......
70338C 10 9|PATRONS' 04-1A 6.673 050454 AL100815..........cones | vover 07/04/2011] SINKING FUND PAYMENT ........ | covovevrveemerverrnne | e 139,941 | i, 139,941 | oo 139,941 | 139,941 | s | e | e (V1 ISP IS 139,941 05/04/2054| 3FE......
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73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1-25-36........cccoruvernes [ v 09/26/2011| PAYDOWNS..........coomrrerieniienns | ovrierrienienineeins | eveverienns 114,651 | coovcveeeee 114,651 | oo 114,651 | v 114,651 | oo [ | e (V1 PRI ISR 114,651 | oo | e (V1 I 4,328 |01/25/2036| 3Z*.......
737662 BR 6 |POTOMAC EDISON 5.125 08-15-15 NC......cccorvvvrves [ vonee 09/28/2011| CITIGROUP.........ccouvrverinrerncenns | vovernerieernerieniene | oveiens 3,840,970 | ......... 3,500,000 | ......... 3,467,100 | ......... 3,482,677 | oo | e 2,509 | oo [ e 2,509 | oo | e 3,485,186 | ...ccvvvrrvrrns [ e 355,784 |..... 355,784 |..... 203,292 |08/15/2015| 2FE......
73932L AA 1| POWER RECEIVABLE 6.29 01-01-12 A1111...ccccovves [ wonee 07/01/2011| SINKING FUND PAYMENT .....cc.. | ovvonrvrnenierineinns | cerverienns 162,950 | .ooovreneee 162,950 | ............162,902 | ............ 162,943 w3 [ K TR ISV 162,946 4 4| 7,687 |01/01/2012| 2FE......
74037A  AA 7| PFDCPO CDO 8.226 7-26-25...........cccuenrveerrrerirerins | v 07/27/2011) PAYDOWN........cvvvirieririnininns | verernmriesinesieniene | ovvien 2,587,418 | ......... 2,587,418 2,587,418 2,587,418 | ..o | e 0 . 212,842 |07/26/2025(1Z".......
7425A0 A5 9| PRINCIPAL LIFE 5.25 01-15-13 NC.....ccooovvvrrerirvrirnes [ v 08/23/2011| FTN FINANCIAL ..3,161,670 ,000,000 2,999,472 2,999,633 .162,037 |..... 162,037 |..... 175,438 | 01/15/2013| 1FE......
7425A0 A5 9| PRINCIPAL LIFE 5.25 01-15-13 NC.....coovvvvvrvvvirvrnnns | e 08/19/2011| FTN FINANCIAL.... reee [ | 2,634,050 | ......... 2,500,000 2,503,114 | oo 2,502,180 131,870 |..... 131,870 |..... 145,469 |01/15/2013| 1FE......
743674 AR 4|PROTECTIVE LIFE 4.30 06-01-13 NC......cocovervrmrrs [ e 09/29/2011| WELLS FARGO BROKERAGE... | ....ccoovrverirerirans | ovrrnnes 5,140,250 | ......... 5,000,000 | ......... 4,683,800 | ......... 4,903,836 28,404 |..... 28,404 | ..o | e 4,932,240 | ..o [ e 208,010 |..... 208,010 |..... 180,958 | 06/01/2013| 2FE......
749245 AB 2| RASC 2007-KS1 A2 SEQ FLT 1-37....cvoerernverreincins [ e 09/26/2011) PAYDOWNS........coovrimivnerierins | cevernerieseineissninne | oneiens 1,469,366 | ......... 1,469,366 | ......... 1,307,736 [ .oveveeerenieriienins | eevrverieeiennns | e 161,630 | oo | ceris 161,630 | .cvovveverannes | v 1,469,366 | ...cooovvrvrrnns | conne 0 2,350 |01/25/2037{1Z".......
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTRRE.......ccconues [ vonee 09/27/2011) PAYDOWNS........coorvinrirerienins | verernriinesinsrieniene | cenreinniond 50,990 | covrrirnns 50,990 | .o 55,004 | ..o 54,826 | ...cvoerriiiins | e (3,836) [ ..o | e (3,836) [ .oovernerniene 50,990 | .ovvrverinnns [ e (V1 I 4,017 |09/26/2037| 1Z*.......
74927D BY  1|RBSSP 2010-4 11A5 SEQ SSNR 5.50 RE.........ccceee [ e 09/27/2011| PAYDOWNS 1,366,363 | ......... 1,366,363 | ........1,357,824 | ........1,358,243 | ....coovviviiiins | s 8,120 | oo | e 8,120 1,366,363 | ...ooooverrrrrens | cenne 0 10/26/2037|1Z*.......
749280 AU 9[RBSSP 2009-1 7A1 SEQ SSNR CSTR RE......ccccvvves [ v 09/27/2011| PAYDOWNS........coovrnrirerininenns | ereenrnniesisninsninnes | erverens 1,016,216 | ......... 1,016,216 | .........1,031,460 | .........1,030,446 | .....cocorvvrvrns | wrrrens (14,230) | ... (14,230) | .. 1,016,216 | .ooovvvvrvires | e 0 06/26/2037(1Z*.......
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTRRE........cccooon. | coon. 09/27/2011| PAYDOWNS........ocvvrrmerierirenes | coevereeriensenensennns | eveerineend 633,057 | ccoovvvne 633,057 | ...........645,718 | ............ 644,739 | .o | v (11,682) [ oo | v (11,682) [ .oovercerneenne 633,057 [ ..vvevrrreries [ 0 03/26/2036| 1Z*.......
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTRRE......... | ..... 09/27/2011) PAYDOWNS.......oevvrrierierireens | eeremeisneniesineinns | cvreerienes 763,368 | ............ 763,368 | ............721,384 | ........... 727,898 | ..o | s 35470 | oo | e 35470 | oo | s 763,368 | ...cvovreerries [ 0 08/26/2035| 1Z*.......
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTRRE......... | ..... 09/27/2011) PAYDOWNS........ccverrrerieniinenns | eeverernierienirnnnins | eveerinenns 439,502 | ............ 439,502 | ...........424,120 | ............ 425,508 | ....ovveviviris | e 13,994 | oo | e 13,994 | oo | s 439,502 | ...cooovrvrirres [ 0 10/25/2036| 1Z*.......
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTRRE......... | ... 0972772011 PAYDOWNS.......covvrrierrernnnns [ ereerineriennererinn | crvereeeeen 309,781 | i 379,781 | ...e0e..375,053 | 10 375,484 | s | eeeeeen,297 | | o297 [ | 379,781 | i [ 0 06/25/2036| 1Z*.......
74951P  DQ  8|RESIF 2005-A B3 SEQ FLT 03-37.......ccoovvvirerimriinns [ v 09/13/2011| PAYDOWNS.. ..130,298 0 03/10/2037| 1Z*.......
749574 AC  3|RFMSI 2006-SA2 2A1 SEQ CSTR SSNR 36............. | ... 09/26/2011| PAYDOWNS 110,376 , X 130 | e [ e 02,048 [ | 0 08/25/2036| 1Z*.......
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR SSNR 37....c.cccves | conee 09/26/2011| PAYDOWNS........coovvvevvnrirernrins 157,246 | ............83,341 | . 49,031 | v | e 64,355 | ..o | e 64,355 | ..ovvenerreens | e 113,386 | oo | e 0 02/25/2037| 1Z*.......
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8-36.........ccconuvevrrreres [ e 09/26/2011| PAYDOWNS.........coovrvmerieriinenns | corrierrienienenneeins | eveverienns 782,280 | ............ 782,280 | .ooooer 814,089 | oo v | e 168,191 | oo | e 168,191 | oo | s 782,280 | ..cvovrvvcres [ 0 08/25/2036| 1Z*.......
754427 AA 0| KEYSPAN CORP 5.996 01-15-19 AL1015.......cccovvvne [ vonee 07/15/2011| SINKING FUND PAYMENT.....c.. | covveuevrerineernennnns | cvverirnes 293,913 | oo 293,913 | 1293913 | 1iii293,913 | s [ [ (1 I 293,913 | oo [ 0 01/15/2019| 1...........
75970 AX  4|RAMC 2007-1 AF1B SEQ STP 04/37.....ccovvvvrevrnrns [ e 09/26/2011| PAYDOWNS 46,607 | ..o [ 0 04/25/2037| 1Z*.......
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 09-37........cccovvrervene | vevee 09/26/2011| PAYDOWNS.. 9,833 0 09/25/2037| 1Z*.......
759950 FX  1|RAMC 20054 A3 SEQ STP 2-25-36.........cccevvvirers | veree 09/26/2011| PAYDOWNS 35179 [ | s 532,731 [ ovveeeires | e 0 02/25/2036| 1Z*.......
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7-25-34.........cocccevures [ e 09/26/2011) PAYDOWNS.........ccommvimmrrerinnens | covenerivnnrnerrenirnne | woverenenn 853,514 | 453,514 | ... 423,245 | .. 315,704 | oo | 137,810 [ | e 137,810 | coveceerirens | s 453,514 | v | e 0 07/25/2034| 1Z*.......
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01-25-32.......cccoveeens | e 09/26/2011) PAYDOWNS..........comvrevererirnnens | vevernerinmnnnenneninnee | seerneninneenn8, 27T | 8271 | 8,270 | 82771 | s [ e [ (V1 I 8271 | oo | e 0 01/25/2032| 2Z*.......
760985 M7 3| RAMP 2004-RS1 AIBA SEQ STP 01-34.......oocevvvinces [ e 09/26/2011) PAYDOWN........vvvnrrrrmrierinnennns | crvenernsrinnennennnne | eervsrerneeinneen 7T | e 17T | i 186 | e | e | i L ST ISP L L4 I P 0 2 |01/25/2034(2Z".......
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01-34.........cocvvvveer | e 09/26/2011| PAYDOWN..... 40 | e [ 0 2 |01/25/2034{1Z".......
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 062533.........cocovvevee | evee 09/26/2011| PAYDOWNS.. 47,833 | .o | e (V1 I 1,626 |06/25/2033| 1Z*.......
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4-25-33........cccovvvuve | vevee 09/26/2011| PAYDOWNS........coovvvrirerireiinnnns [ covrnernerieineneninnes | vererernrren 88,883 | ciiiiinn.88,853 | coviirnnn85,591 | coiiiirnnn87,159 | i | v 1,894 | s | v 1,694 | i 88,853 | ..ovverereis [ 0 e 2,459 |04/25/2033| 1Z*.......
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4-25-33.........ccccmvures [ e 09/26/2011) PAYDOWNS..........coorrrnerierinenns | cvverreereernenienennee | cevvnernnerne88,853 | 88,853 [ 185,591 | ovviiieec87,159 | s | e 1,694 [ | i 1,694 [ 88,853 | .o | e (] - 2,459 | 04/25/2033| 1Z*.......
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7-25-33........ccovuvevins | venee 09/26/2011| PAYDOWNS........coovvvvirerrerrinnns [ covrnrnerieinereninnes | vervverneeren 57,896 | i 57,896 | oo 57,882 | 153,270 | oo | e 826 | s | 4,626 | e 57,896 | ..ovverviiren [ s 0| e 2,082 | 07/25/2033| 3Z*.......
76110H RV 3|RALI2004-QS4 A1 SEQ 4.353-25-34........ccovvvverenns [ s 09/26/2011| PAYDOWNS 226,873 | .o | e (V1 I 6,679 |03/25/2034| 1Z*.......
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 2-25-35........ccccvveres [ vene 08/25/2011| PAYDOWNS.. 93,797 (V1 I 1,926 | 02/25/2035(1Z*.......
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10-25-26........cccoevves | ceree 09/26/2011| PAYDOWNS ..45,141 45141 [ s [ 0 2,252 (10/25/2026|1Z*.......
76110V SD  1|RFMS22005-HI3 A4 SEQ 5.49 9-25-35........ccocrvvrene [ o 08/25/2011| PAYDOWNS.........cvvrvmerirerirenns | rereresrinensesinseenns | evenerieees 161,755 | cooovvrennee 161,755 | coovvveneee 161,738 | coovrvrne 161,755 | oo [ v | e (V1 ISP IS 161,755 | oo | e 0 . 11,911 |09/25/2035| 1Z*.......
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2-25-36........ccc000. | vonce 09/26/2011] PAYDOWNS.......ocoorrimerierieiins | revereniiesisnesneinns | seeeseinsssessiesennns | conseessssenn 49,826 | ...ooovvvne 49,817 | oo 22,695 (22,695) | ..... (22,695) [ ..ovvvrrerrirens [ e | v | e (V1 I 1,855 |02/25/2036| 1Z*.......
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76110W  XQ 4|RASC 2004-KS4 Al4 SEQ 4.26 11-25-31......ccocvvvvers [ v 09/26/2011] PAYDOWNS........commvinrrrerienins | verernriisinnniineniene | e 63,945 | ....ccooouc 63,945 | ...ccovoneen. 54,753 | oo 55,004 | ..o | e 8,851 | oo [ e 8,851 | .o . 63,945 OO (V1 I 1,831 [11/25/2031| 1Z*.......
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10-25-35.........ccrvvurrens [ vonee 09/26/2011) PAYDOWNS.........coorrmnrrmerierins | covernerisesnenieniens | ceneeisnenns 33,429 | v, 77,959 | v, 71,626 | .ovvvernvene 60,343 (26,914) | ..... (26,914 33,429 v | e (V1 I 3,120 |10/25/2035(1Z".......
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2-25-36..........cccovveees | vevee 09/26/2011| PAYDOWNS 13,433 v [ (V1 I 791 | 02/25/2036| 1Z*.......
761110 7K 4| RFMSI 2003-S10 A5 NAS 5.50 6-25-33 e 09/26/2011) PAYDOWNS.........ccovvvvmmrirerirnnnns | cervverinnrrerireneinee | vennrenenn 879,039 | 479,039 | ... 494,159 | .. 490,564 | ..ooovevccnes | oeeend(11,525) [ o | e (11,525) [ [ v 479,039 06/25/2033| 1Z*.......
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3-25-33.......cocemvrvrmrr | conee 09/26/2011| PAYDOWNS.. 236,201 03/25/2033(1Z*.......
76111X KX  0|RFMSI 2004-SR1 A2 SEQ 5.50 9-25-33RE... N 08/25/2011| PAYDOWNS 204,213 09/25/2033(1Z*.......
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10-25-32.....cccovvveree | coree 09/26/2011) PAYDOWNS..........coomvvvmerierinenns | coverneereernnenienenee | eevrernnenn93,963 | 193,963 [ Loiiiini85,389 | oivriren85,392 | s | veeeeee857T [ | 8571 [ 93,963 10/25/2032| 1Z*.......
76112B  SH 4| RAAC 2005-SP1 1A8 PAC 5.0 9-25-34.......c.cecvvrmuce | o 09/26/2011| PAYDOWNS........covveriimrrirnnnns [ veerernerenneirerienns | cvvveeeenn 746,523 | i 746,523 | 1o 705,231 | it 725137 | e | 000een21,386 | s [ 021,386 | i | v 746,523 09/25/2034(1Z*.......
77356P AA 0|RCTF 2004-1A A1 ABS 5.22 5-17-21......cccovvvuvvrcvnnns [ 08/15/2011) PAYDOWN.......cvvviverierinrniininns | corvreirenrnenirenenes | eevvrrnenenn99,054 | 199,054 | 098,939 [ 98,985 | i | vvverirennnnB9 [ | vevveiieennnn89 [ . 99,054 05/17/2021|1Z*.......
780255 ZZ  1|RPIFINANCE TRUST TL L+300 05-09-18.... B 09/30/2011| PAYDOWN.... 8 | 8 | e | e 14,483 05/09/2018| 2FE......
78386N BC 2 [SACO 1999-03 BA 1B1 SUB CSTR 4-25-39.. e 09/26/2011| PAYDOWNS.. ..49,650 | .. 705 |..... 705 49,650 04/25/2039(1Z*.......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 07-15-42........ovcemvrrnnns [ v 09/15/2011| PAYDOWNS........ocvvrrmerirernienns | oevereeriensenissennns | eveerinenes 362,677 | .ccoovnvene 362,677 | .....c......362,677 | ... 362,677 | ..o | v [ e (V1 T . 362,677 07/15/2042| 1Z*.......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 05-44........vveevveercrniecns [ s 09/15/2011| PAYDOWNS........coovvvvinririrnnins 249,432 | ..........249,432 | ............ 249,432 | .o [ [ {0 [ OO IOPOORRON 249,432 05/16/2044(1Z*.......
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09-47........ccccvvvemmrverns [ 09/26/2011| PAYDOWNS.........cccovrvmirirerirnnns 467,971 | oorererrn03,625 | .o | e | e 64,346 | ..o | e 64,346 | ..o | s 467,971 09/25/2047| 1Z*.......
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10-35... e 09/26/2011| PAYDOWN..... 199,077 ...199,077 10/25/2035| 1Z*.......
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05-37......ccvvvvevrmrrens | core 09/26/2011| PAYDOWNS ..154,993 05/25/2037| 1Z*.......
832389 AB  6|SMITHS FD DRG 8.64 7-2-12 e 07/02/2011| SINKING FUND PAYMENT. 299,494 07/02/2012| 2FE......
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05-41.......cocvrcreerernes | cenes 09/20/2011| PAYDOWNS.........coomvrvmnrerincins | cveernerirnnrneninsnenee | eevereinneeenn80,000 | coviirnciinns 80,000 05/20/2041|1Z*.......
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5-25-35........ccccoceerivennns | veves 09/26/2011| PAYDOWNS.........cccovrvririrerirnnns 106,124 106,124 IO I (V1 I 4,391 | 05/25/2035| 1Z*.......
83851M AF 4 |SOUTH JERSEY GAS 6.74 07-15-11MTN.....cccovvverre | vener 07/15/2011) REDEEMED..........ocvoveerierciiinins | coeerseeiseinerieninne | oveinn 5,000,000 | ......... 5,000,000 | ......... 5,000,000 | ........ 5,000,000 | .ooouevererirneerns [ e | e (V1 PRI ISR 5,000,000 OO 0 [ 337,000 |07/15/2011| 1FE......
84254Q AA  7|SOUTHERN CAPITAL 5.70 6-30-22 A18 e 06/30/2011| SINKING FUND PAYMENT. 18,058 ....18,058 ....18,058 18,058 | ... | e [ e 0 18,058 O [V I 515 | 06/30/2022| 2FE......
844741 AL 2| SWAIRETC A3 8.70 7111 [ e 07/01/2011| REDEEMED... 124,448 ..124,448 124,448 0 . 10,827 |07/01/2011| 2FE......
84474Y AA 4| SOUTHWEST AIR 6.15 08-01-22 A12-18.. e 08/01/2011| SINKING FUND PAYMENT ........ | covooveernrirneivernnne | wrerennnnnn 155,653 | i, 155,653 155,987 [ s | e (338) | (335) | .o 9,573 |08/01/2022| 1FE......
863572 LV 3|SASC 1996-4 A SEQ CSTR 09-25-31........ccouvevvrvrvuns [ v 09/26/2011| PAYDOWNS.........coovrvririrerirnnns 1630 | i 31,630 31,630 IO I (V1 I 1,861 |09/25/2031| 1Z*.......
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02-25-36.........ccccvevres [ vonee 09/26/2011| PAYDOWNS.......ocvvrvmerirerirenns | rereresrnnensesisseenns | eveereneees 293,239 | oo 293,239 | ...........263,915 | ..cccoonnee 265,322 | ..oovvereriiens | s 27,917 | oo | e 27,917 | . 293,239 OO 0 . 10,624 |02/25/2036| 1Z*.......
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 35......cccovvres [ o 08/25/2011| PAYDOWNS.......ocoviimerierireens | eereseisnensesineinnns | cvveerienes 106,433 | ..oocveneee 106,433 | cooovreeen 74,503 | oo 76,585 | .oovveerierinens | s 29,848 | ..o | e 29,848 | ..oovvrrreens | s 106,433 IO (V1 I 375 |08/25/2035(1Z".......
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09352........... | ..... 09/26/2011| PAYDOWNS 258,820 IO I (V1 I 9,514 |09/25/2035| 1Z*.......
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8-25-31 e 09/26/2011| PAYDOWNS 95,425 IO (V1 I 2,116 |08/25/2031| 1Z*.......
86358R FU  6[SASC 2001-9 B1 MEZ CSTR* 07-25-31......ccvvrvvres [ s 09/26/2011| PAYDOWNS........covrririrerinnirenns [ oreerrenisnisninsiinnns | ervveerenines 44,478 | oo 44,478 44,478 IO I 0 e 2,173 | 07/25/2031|1Z*.......
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 2-25-32........ccccovvveevrens | venes 09/26/2011| PAYDOWNS.........cvvrvmerirererenns | oerernerisensenessennns | eveerineees 201,987 | oo 201,987 | .o 155,524 | ..cvvvnne 140,389 | .o | e 61,598 | ..o | e 61,598 | ..o . 201,987 OO 0 3,099 |02/25/2032(1Z".......
86358R  XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2-25-32......cocovvvmvrers | veres 09/26/2011| PAYDOWNS.......covoriirrinrirenins | errensiseenissiseinnns | cvreerienes 298,488 | .......... 298,488 | ........... 268,500 | ............ 270,584 | ..oovvvieiiacis | s 27,904 | oo | v 27,904 | .o . 298,488 IO (V1 I 6,918 |02/25/2032| 1Z*.......
86358R YB 7 [SASC 2002-AL1 APO PO 2-25-32 B 09/26/2011| PAYDOWNS ....69,647 ....49,668 69,647 IO (V1 I 02/25/2032(1Z.......
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4-25-31......cccovvereres | corne 09/26/2011| PAYDOWNS.. ..128,521 12,069 ...128,521 0 2,869 |04/25/2031(1Z.......
86359A MG 5| SASC 2003-AL1 APO 4-25-31 B 09/26/2011| PAYDOWNS ....46,856 ....33,001 46,856 IO I (01 I 04/25/2031(1Z*......
86359A QS  5|SASC 2003-10 A SEQ 6.0 4-25-33........c0oovvvrmerirveirnes [ v 01/01/2011) PAYDOWN........ovvvrrmerierirneeres | vevireeneesserneniens 4 A A | A | s e | e (VI ISP I 4 v | e (V1 IR 04/25/2033| 1Z*.......
86359A QS  5|SASC 2003-10 A SEQ 6.0 4-25-33.......cc0omvvvrrrmrirnes | s 09/26/2011] PAYDOWNS........comriiniinniinrins | veverneiresiinsiineninns | conseineenns 26,510 | oo 26,510 | covvrernnns 25,515 | v 25,600 910 |..... 910 [ .o . 26,510 IO (V1 I 1,084 |04/25/2033| 1Z*.......
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86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1-25-31.......cccvvvverns [ v 09/26/2011| PAYDOWNS.........cccovrvmirirerirnnns 85,058 |..... 85,058 | ..ovvecrireris | e 416,768 IO I 0 8,097 |01/25/2031| 1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31....coovrvrmrvrrerirerernes [ v 08/25/2011| CASH DISTRIBUTION (26,547) | ..... (26,547) [ ..ovovvvrrrrrnnns . 47,434 IO (V1 IR 01/25/2031(1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31.....covvvmivvrrrirernins | o 07/25/2011| CASH DISTRIBUTION (28,795) | ..... (28,795) [ ..ovovririinne . 43,981 v [ (01 T 01/25/2031(1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31 e 09/26/2011| CASH DISTRIBUTION........cccees | vorernrrvmrrnerverirene | cevrrenrrenc56,636 | viiirernn56,636 | oovvvreinnnd4,035 | i 89,512 | s | v TA24 | oo [ v 7,124 56,636 OO 01/25/2031| 1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31.....coovvemrvrreririrines [ o 07/27/2011| CASH DISTRIBUTION... 171,269 171,269 171,269 . [01/25/2031| 1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31 N 08/27/2011| CASH DISTRIBUTION.......ovcever [ werererrmererirmnnerinnns | ervnnrneern 103,626 | v | e 103,626 | oo | v | v 103,626 103,626 ...103,626 IO I 01/25/2031(1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31.....coovrermrvrrerirerernes [ v 09/27/2011| CASH DISTRIBUTION.....ccvvveee | cvvvrrmerrnerrrerirnnenne | eevrrrnneene3T,192 | i [ v 37,192 [ | | v 37,192 37,192 v | e 01/25/2031(1Z*.......
86359B RB 9| SASC 2004-9XS 1A4A SEQ STP 5-25-34.....c.cccevres | e 09/26/2011| PAYDOWNS........covvenrmrnerirnns [ evererrerenrncirenenes | vereenrnnenend0,338 | 040,338 | 100 33,985 | 135,241 | i | e 5,097 40,338 v [ 05/25/2034(1Z*.......
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6-25-36...........ocvevvernns | cevee 09/26/2011| PAYDOWNS.........ccooovrrrerirerirnnes | } , X 20,979 | oo | 0e00eei20,979 | v | irerr000032,908 [ s [ e 06/25/2036| 1Z*.......
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 0945... e 09/26/2011| PAYDOWNS.......coovvmremrnirnnnns e | cveereen 336,520 | oo 336,520 | ......oe.n.233,881 | 1iin239,272 | e | e 97,248 | oo | e 97,248 | s | 00000 336,520 | s [ 09/25/2045| 1Z*.......
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03-36 .| R.. | 09/26/2011| PAYDOWNS 817,934 | 617,934 | .. VA3BT34 [ e | e 179,200 . ...617,934 IO I 03/25/2036(1Z*.......
86764P AC 3| SUNOCO INC 4.875 10-15-14 NC.......oecoovrrrrerirerernes [ o 07/28/2011) MORGAN STANLEY & CO.....coe. | covvrerererrerirerirnne | overnne 4,156,720 | ......... 4,000,000 | ......... 3,996,720 200 | oo | 200 [ | e 3,998,774 | coovvvvvrnnrns [ e 157,946 10/15/2014| 2FE......
872162 AH  5|TAL2011-2A AABS 4.315-26......cccvvvrriniiiniirnnins | e 09/20/2011| PAYDOWNS.......ocvvrrimerierireens | eereeeiseensesineinns | cvveerienes 225,000 | oo 225,000 225,000 IO 05/20/2026| 2Z*.......
87305N AV 0|TTX CO A15.453 01-02-22 ALO31817......cvevrvvcrres | veves 07/02/2011| SINKING FUND PAYMENT........ | covveervnerrerierinns | vevrvrinciannd 6,980 | .coovvrernene 6,980 6,980 OO 01/02/2022|1...........
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10-35 e 09/26/2011| PAYDOWNS ....53,908 53,908 10/25/2035| 1Z*.......
881561 LS  1|TMTS 2004-19HE M1 MEZ FLT 10-34.......ccovvvvrvrre | veree 09/26/2011| PAYDOWNS.. ..496,260 496,260 10/25/2034| 1Z*.......
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8-36.. e [ 09/26/2011| PAYDOWNS e 123,998 | .. . . . . ...123,998 08/25/2036| 1Z*.......
883145 AJ 3| TMCL 2011-TAAABS 4.7 06-26.........ocvevrvrcrieriries [ e 09/16/2011| PAYDOWNS........cccomvrverierirenns 300,000 | ...ocvevee 300,000 | ooueveerernerrerineens [ | v [ e (V1 PRI ISP 300,000 06/15/2026| 1Z*.......
885220 DX 8| TMST 2003-4 M1 MEZ FLT 09-43........cocvvvermrernivrins [ s 09/26/2011| PAYDOWNS.........cccovrvririrerirnnns 275,108 | ............ 232,466 | ... | e | e 42,642 | .o | e 42,642 | ..o . 275,108 09/25/2043| 1Z*.......
88522R  AB 0 |TMST 2006-5 A2 SEQ FLT 10-46........coovverervrrrrcrirnes | cerer 09/26/2011| PAYDOWN......covvvmerirrerinrininne 427,142 | ............ 282,982 | ..o | e | e 144,160 | oo | v 144,160 | oo | s 427,142 10/25/2046| 1Z*.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11-16-39. B 09/16/2011) PAYDOWNS..........cooovvvmrrvciinnins | corinniiinnineiveniinns | evernennn 159,268 | i 159,268 | ... 159,268 | ...irii 159,268 | ..o [ e [ (1 [ SOOI ISR 159,268 11/16/2039| 1Z*.......
89656C AA  1|TRL2010-1A A ABS 5.194 10-16-40........cccrvvvrerriee | verer 09/19/2011| PAYDOWNS.. 44,244 A4.284 | oo | e | e 0 44,244 10/16/2040| 1Z*.......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07-41 e 09/15/2011) PAYDOWNS........ccomvrvnmrrnerirenens | cevenerinnninenneeinnee | eovnerneen 214,836 | i 214,536 | coiiiiri 214,536 | oo | e [ e [ e (VI ORI ISP 214,536 07/15/2041(1Z*.......
90263A AQ 3| UCFCM 1997-1 B1 MEZ 0.000 1-15-17.......ovvevvenins [ v 09/15/2011) PAYDOWNS..........coovvvvnmrierirnrins | coreirerrnnrinenieninne | sevnrnnennenneneinens | covvrerneneen0,088 [ et BTTBT [ s | v | s (37,767) [ oo | v (37,767) [ oo 01/15/2017| 6Z*.......
90332U AE  3|US AIRWAYS PASS-THR 991A 8.36 012019............ | ... 07/20/2011| SINKING FUND PAYMENT.....c.. | covveuvvrerierirnennnns | wvrerirenas 498,316 | ..cocovnees 498,316 | ............509,528 | ............ 508,861 | ...vveerrerinans | cvrererinns ((X10) ) IS IS ((X10) 1 IS IS 508,331 01/20/2019| 3FE......
907833 AE 7| UNION PACIFIC 98A 6.70 22319 A07-15........ccocone.. I....]08/23/2011| SINKING FUND PAYMENT........ [ oovvrirmmeirneriniins | cevvrerereens 51,738 | oo 51,738 | oo 49,806 | oo 50,616 | .ooovvrrercirinne | e 67 | e | e, 67 | e | e 50,683 02/23/2019| 1FE......
90783T AA 8| UNION PACIFIC RR 5.404 07-02-25 A17. e 07/02/2011| SINKING FUND PAYMENT......... [ covrvrvrerrrenverinnes | cvrvrnereni 324,706 | 1oirirnn. 324,706 | oo 324,706 | e 324,706 | oo | evveneveiininns | e 0 324,706 07/02/2025| 1FE......
90783X AA 9| UNION PACIFIC RR 6.176 010231 NC A20.. B 07/02/2011| SINKING FUND PAYMENT ....... | coveeerermremerneeinee | eoerrrneneee 73T | il TA,331 | i 74,331 | i TA331 | s [ [ e 0 74,331 01/02/2031| 1FE......
909287 AA 2| UAL 2007 PT TRST 6.636 07-02-22 AL18........ccccovver | vevee 07/02/2011| SINKING FUND PAYMENT ........ [ ovevvrreveirneirernnes | crrvrivninns 153,971 | v 153,971 183 |..... 183 [ | v 147,818 07/02/2022| 3FE......
921796 FZ 6| VMF 1999-A 1A5 SEQ 6.555 03-07-23.......ccovvervrenee [ e 09/07/2011| PAYDOWNS........ocvvrrmerirernrenns | coerereersensesenseenns | eveerieees 166,664 | ............ 166,664 | ..o 171,194 | 166,664 | oo [ | e (V1 PR ISP 166,664 03/07/2023| 1Z*.......
92276M AS 4 |VENTAS REALTY LP 6.50 06-01-16 C14!.......c.ccocvre | vones 07/18/2011) REDEEMED BY CALL.......ovconves | covernerinrieniinenirene | ovein 3,097,500 | ......... 3,000,000 | ........2,932,500 | .........2,950,505 | ....cccoommrrrmrrr | worrrrnnns 4224 | s [ e 4224 | .o, 06/01/2016| 2FE......
92554* AA 5| VIANIX DELAWARE LLC 10.00 10-25-10.. e 07/27/2011| DISTRIBUTION.......ocovirernrinvres [ evrrererireirnnereiinnes | evrveneeenBT,148 | oiiiiiccieiienns | covrienneen 857,146 | i 57,146 | e | s | oo 0 03/31/2011|6Z........
92658T AG  3|VIDEOTRON LTEE 6.875 01-15-14 C12l.......oeveevees | cevee 07/18/2011| PARTIAL CALL.. 01/15/2014
92925C CC 4 |[WAMU 2006-AR1 1A1A SEQ SSNR FLT 0146.......... | ..... 09/26/2011| PAYDOWNS........coovvvvirmrneirnenns [ cvvrneverennnneninnns | veverernnenen 49,980 | 149,980 | oviinnn40,359 | ooinni40,860 | oo 01/25/2046
92935H AA  7[WCP 2010-1 A4.141 11-15-15 AL15....oooovrevrrrcrnes | veeer 09/15/2011| SINKING FUND PAYMENT ........ | covvvvevnernernrncernes | evvvrerrnenn 24,058 | 24,058 | 23,953 | 24,058 | oo | e (L) T I (L) 11/15/2015| 1FE......
92935H AA  7|WCP 2010-1 A4.141 11-15-15 AL15....oooovcrrriecrnns | s 08/15/2011| SINKING FUND PAYMENT ........ | covvevrernnirmerverrnee | eorvnernnenn 2,384 | 27,384 | 027,263 | i 27,384 | s | v (112) | coveeeerrinnies | v, (V) I— 11/15/2015| 1FE......
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92935H AA  7[WCP 2010-1 A4.141 11-15-15 AL15.....cooovvvvvvrrvcrres | s 07/15/2011] SINKING FUND PAYMENT ........ | coveerrvenirnerirerirene | e 25,783 | oo 25,783 | v 25,669 | ..ocoorucn. 25,783 | oo [ s (108) | eveveveerrierrie | v (108) | covoveverrernnes | cerrernniens 25,675 [ .ovvevcvrernns | e 107 | e 107 | v 525 |11/15/2015| 1FE......
93114K AG 8| WAL-MART STORES 8.80 12-30-14 A13......cccovcrvens [ v 07/01/2011) SINKING FUND PAYMENT ........ | ccceoveeeeernerirenirnne | v 1,035,434 | ......... 1,035,434 | ......... 1,238,897 | ......... 1,116,593 [ .o | e (024 ORI I (9,047) [ oo | s 1,107,546 | ..ovvvcrrerrne | e (72,112) | ..... (72,112) | ...... 91,118 |12/30/2014| 1FE......
939335 T3 9| WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17 ...ccvvvveacs [ wonee 07/25/2011) PAYDOWN.......cvvvmmmrirrirneineins | eeremeiseensesiseinns | cvveerienes 164,934 | ............ 164,934 | ..ccooonee 160,399 | ..oovvvrne 164,934 | oo [ | e (V1 USRI ISP 164,934 IO (V1 I 5,767 |05/25/2017|1Z*.......
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3-25-18 e 09/26/2011| PAYDOWNS 701 |..... 701 69,013 OO 0 2,316 |03/25/2018(1Z".......
939336 TX 1| WAMMS 2003-MS7 P PO 3-25-33........cocummerrerernenines | e 09/26/2011| PAYDOWNS.. 4,049 0 . |03/25/2033| 1Z*.......
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 7-25-36... N 06/27/2011| PAYDOWN.........cvvrvvirirnnineirerinnes [ vvrnnineriensnirennnes [ revesrersnsnnrsnnneens | cenernenenened, 915 | i BT3 | o | e | e | vevivernssnenenns | o0 | e [ [ | v 0 07/25/2036(1Z*.......
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 7-25-36........cccccorerne [ vere 09/26/2011| PAYDOWNS.......cccoveremriernnin X 3 T18 | e 13,801 769 |.... 769 | .o . 14,570 S 0 07/25/2036| 1Z*.......
94980G AR 2|WFHET 2004-2 M4 MEZ FLT 05-34.......ccoconvrmrvrres | veree 09/26/2011| PAYDOWNS........coovvneirernnrienns [ vrererneieciennerinnes | cveveeeeen 141,640 | i 141,540 | 97,663 | e 98,051 | oo | e 43,489 | .o [ e 43,489 | .o | s 141,540 v [ 0 05/25/2034(1Z*.......
949814 AY 3| WFMBS 2004-1 A23 IO INV 2-25-34.........ccocoovvrvmrs [ v 06/25/2011) PAYDOWN........ovvvuirirerirnieiinins | corererinmiinenienines | erenmeissminesiesennees | coesessesssinssinenes | soverensssmssnssnesin | coesmessenssssesnssns | commnesensnens | ervessmmsensnne | e (V1 I OO 0 | s 74 102/25/2034| 1FE......
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7-25-37. e 09/26/2011| PAYDOWNS ...193,308 OO (VN I 48,705 |07/25/2037(1Z".......
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR.... e 09/26/2011| PAYDOWNS ..138,775 SO 0 2,561 |03/25/2036(1Z".......
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03-36..........ccrurvrrrrures | veree 09/26/2011| PAYDOWNS 26,280 e (V1 I 963 | 03/25/2036| 1Z*.......
94983Q AN 6| WFMBS 2006-3 APO PO 3-25-36.......c.ccovvrrveernieres | venee 09/26/2011| PAYDOWNS 5,260 O (1 IR 03/25/2036(1Z*.......
94986L AJ 3| WFMBS 2007-16 1APO PO 12-37......cccovvvvvivrivenns [ v 09/26/2011) PAYDOWNS.........covvrvmnrirerirnnnns | cevvneriennrrerirenenne | vvnerenern 834,237 | i 434,237 | 1 348 TAT | 1 347,378 | s | 00000086,859 [ i | 000ee86,859 [ o [ v 434,237 OO (V1 IR 12/28/2037|1Z*.......
94986M AA  0|WFMBS 2007-AR10 1A1 SEQ SSNR CSTR.. B 09/26/2011| PAYDOWNS 265,645 OV I 0. 10,104 |01/25/2038|1Z*.......
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9-25-33........c0ccvvicvcres [ e 09/26/2011| PAYDOWNS.. 65,997 0 2,536 |09/25/2033(1Z".......
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10-15-29... B 09/15/2011| PAYDOWNS cev | e | e 49,586 | 9,586 | 50,04 [ e | (@) [ | (@) [ [ 50,037 | .covvrveriven | crvereenn(d81) [ i (451) | coorerenne 826 |10/15/2029| 1FE......
969455 AA 2| WILLIAMS COMM 10.70 10-01-07 NC......ovvevrrrrers [ e 08/16/2011| BANKRUPTCY DISTRIBUTION. | ....ocvvenrenerrerinee | eeenerrinense Ty TAB | o [ | errineninssissinsnnns | cenvsensieniinnens | ennerienenennnns | consenenneninneens | ansenersnessnnens0 | onnineninssnnes | coevesennesnnsnsnnes | veevesevneninnnes | veeeen 5746 | i 7746 | oo 10/01/2007|6...........
969455 AB 0| WILLIAMS COMM 10.875 10-01-09 CO7.......cccovvverves [ venee 08/16/2011| BANKRUPTCY DISTRIBUTION. | ....covvvnrvirerirerirnne | weverreee TOAAEE | oo [ [ e | e | ervenneenennnee | overennnennnes | overvenenninen0 [ [ | v |00 194,455 | 194,455 | .....cccovvris 10/01/2009] 6...........
969455 AH 7| WILLIAMS COMM 11.875 08-01-10C08..........coccviee | vonee 08/16/2011| BANKRUPTCY DISTRIBUTION. | ....ccvvvunrvrerinrernee | eevvrrrrneeecB3,840 | oo [ [ [ e | ernmsenenssenes | eoneenneennennnens | soerennsenneninnen0 [ [ | e | 00 43,640 | o 43,640 | ..ocovvrernnne 08/01/2010] 6...........
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12-31-12...ccceccenvies | conee 09/30/2011] PAYDOWN. .....covvvniiinriinriiniiins | enressisssiissisnsniinne | covsseinnenns 12,920 [ oo 12,920 | i, 12,791 | | e | v 31 12,822 98 | e 715 [12/31/2012[4Z........
3899999. Total - Bonds - Industrial & Miscellaneous 368,195,144 | .....362,082,936 | ..... 353,231,156 ...6,937,516 | .oooovveen0 | ...6,937,516 | o0 | 358,152,733 10,042,417 | 11,776,564 | ...... XXX... [.XXX....
Bonds - Credit Tenant Loans
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14......ccccovvvvunns | venee 09/01/2011| SINKING FUND PAYMENT ........ | coveovrvenivnnrirerirens | cerreinnnnnd 24,637 | oo 24637 | ccovvernn. 24637 | oo 24,837 | oo [ e | s (V1 T . 24,637 OO (V1 I 1,184 (12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14......cccovvvvnrns | cenne 08/01/2011| SINKING FUND PAYMENT ....... | coveoeererrnerrneninns | cereerneenns 24,506 | ..cooovrrrne 24506 | ...ocvvrneen. 24506 | ..oocvornene 24,508 | ..oocvercerenines [ e | s (V1 I . 24,506 OO (V1 I 1,047 (12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14......cccovvrnnnes | cenne 07/01/2011] SINKING FUND PAYMENT ........ | covoneeenrineeincnirnne | ceneeineenad 24,376 | oo 24376 | oo 24376 | oo W2 (< T IR DURURIRTOR IOV (V1 I . 24,376 IO (V1 I 911 [12/01/2016|1...........
23328* AA 5| WALGREEN-BETHLEHEM PA 6.69 9-15-18 B 09/15/2011) PAYDOWNS.........coovrmmrrrerirenins | vovenerivnnrnernennne | corvrenneencd3,202 | 43,202 | 8,575 | 85,374 | e | e (138) | s | e (138) | e | 5,240 | e | s (2,038) | ...... (2,038) 09/15/2018|1...
23349* AA  0|DTE ENERGY CTL 7.40 11-15-16 e 09/15/2011| PAYDOWNS..........coomvrvnerncrinnens | cvvernerinnnenenineeinee | wvnerneeed 178,637 | it 178,637 | 197,294 | 1iii0190,082 | oo | evreeeeee(1,027) [ o | e (1,027) [ s | 189,035 | s | e (10,397) | ... (10,397) 11/15/2016| 2...
55277@ AA 6| WALGREEN CO-HALTOM CITY 6.69 2-15-19.......... | ... 09/15/2011| PAYDOWNS........covvvrvrernernnrnns [ vvrnernerinnseneninnes | eevvnnrnnenen 1,297 | iviiiiniencn 27,297 | o000 29,428 | o000 28,702 | e | vevnrreneenn(82) | v [ eveivviiecnen(82) | o | vvirernnen28,620 [ i | v (1,324)] ...... (1,324) 02/15/20191...........
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12-15-18........... | ..... 09/15/2011) PAYDOWNS........coovvimnrrnerienens | covernerinnernenneninee | cervrrinnennn36,835 | 036,835 | 39,711 | 38,714 | e [ e (112) s | e (112) e | 038,602 | s | s (1,767) | ....... (1,767) 12/15/20181...........
96928* AN  7|HD CTL WM BLAIR 2005K 5.107 1-15-36C..........ccoc. | c.vn. 09/15/2011) PAYDOWNS........comvivniiniineins | voverneiresiinsiinesiiens | ceeseinnenns 27,433 | oo 27433 | o, 27,433 | oo 27,433 | e [ | s (V1 I . 27,433 IO 0 01/15/2036| 2...........
96928* CN 5| WALGREEN-AURORA IN 6.66 09-15-31 09/15/2011| PAYDOWNS.........coovvverrrernrirnernns [ cererermnisnirnnseninnes | evvrereneen 19,449 | 119,449 | 19,449 | 19,449 | s | s | e 0 19,449 IO 0 09/15/2031|1...
96928* CP 0| WALGREEN-PROVIDENCE RI 6.66 10-15-32.......... |..... 09/15/2011) PAYDOWNS........conrrvnernerienens | covenerinnninenneninnee | eevenninneenn22,632 | viiirneeenn22,632 | 022,632 | v 22,832 | v [ e [ e 0 22,632 0 10/15/2032| 1
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6-15-33 e 09/15/2011) PAYDOWNS..........coommvvmirerienins | corvnrrienninenreninnns | evvvnnienneec 18,519 | 18,519 | 18,619 | 18,519 | s [ [ 0 18,519 IO I 0 06/15/2033|1...
96928* CR 6| WALGREEN-CHICAGO 6.66 05-15-34..........ccccomurens | cevee 09/15/2011) PAYDOWNS..........coonvrvnererinnens | covernerinnennenneninee | covvnninneenn 223874 | i 22,674 | 022,674 | 022,874 | s [ e [ e (V1 I 22,674 IO 0 05/15/2034|1...........
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10-15-33.......... | ..... 09/15/2011] PAYDOWNS........cccmvrvneinrirenins | ceverenrinneieennennnes | eovnnninneenn 15,129 | 15,129 | 015,129 | 15,129 | s | e [ {1 [ IO . 15,129 IO IO 0 10/15/2033| 1...........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

81'6030

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
o 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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
96928* CU  9|LOWES WM BLAIR PASS 5.90 02-15-29.......cccccevee | voene 09/15/2011| PAYDOWNS.........cccovvrvririrerirnnns , 1493 | .o 100,429 | 100,403 [ | e (19) [ | e (19) [ | e 100,384 [ e | vvveeene(891) | s (891) | e 3,915 |02/15/20291...........
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1-15-35........ccccoveee | conne 09/15/2011) PAYDOWNS..........coonvrvnrrerirnnnns | cevernerienernerreninee | eernrrnnennn36,919 | 36,919 | 037,290 | o0 37,286 | s [ eevrvvnineieens(8) [ v | vveensrineienns(8) | v | e 37,281 | i | eieend(362) | e n(362) | e 1,524 01/15/2035|2...........
96928 CZ 8|CVS CAREMARK CTL 2010E 7.25 01-15-36........cc00. | oo 09/15/2011| PAYDOWNS........coovvnermrinirinnns [ vrererneriersnreninns | vevererennen 13,343 | 13,343 | 130479 | il 13478 | i | (@) | e [ v 2) | e [ vt 13476 [ | e (133) [ e (133) | 645 | 01/15/2036|2...........
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8-15-31 N 09/15/2011] PAYDOWN........oovvverirerinrinininns | cerenerrenrnenreniinee | cevenrinennn36,125 | 036,125 | 036,614 | 036,508 | e [ eevvvrseieeadT) [ o | vveevsrneicendT) | o | 36,801 | i | e (376) | o (376) | e 1,455 |08/15/2031|1...
96928* DB  0|HEWLETT-PACKARD CTL 5.00 12-15-17....c.ocvveveres | covee 09/15/2011| PAYDOWNS.. 12/15/2017|1...
96928* DE  4|KOHL'S CORP CTL 5.80 01-25-29 N 09/25/2011| PAYDOWNS........coovvvvrerinerinirnns [ vrereevnrneinnneninnns | ervnneenenn 147,913 | i 147,913 | 149,288 | 149,266 | oo | cerveinenen(27) | e | vvrverenened(27) | oo | v 149,239 | | cennd(1,325) | (1,325) | oo 5,721 {01/25/2029|2...
96928* DH 7| WAL-MART JOHNSON CTY NY 4.56 8-15-30.......... | ... 09/15/2011] PAYDOWNS.......ocvviviinnriranienes , , , 1919 e [ (14) [ | (14) [ | eevenenn80,905 | v | eieeennd(732) | e nd(732) | e 2,437 |08/15/2030(1...........
4199999, Total - Bonds - Credit TENANE LOANS................c.cvueveereeeeeeeeeeeeriereeeseeseeeeessesseresssseseeseresnssesssnssessnnsenssnssnsnsnssessnsssnsennsennes | connenie 1,138,203 | .....1,138,253 | ... 1,471,503 | ... 1,161,147 | ................ 0| eeree(1,590) | o0 | e (1,590) | 01,159,557 | 0 100(21,302) | 00(21,302) e 45710 |...... XXX... |. XXX
Bonds - Parent, Subsidiaries and Affiliates
00789%# AA 1 |AERIELLE LLC 12.00 09-17-12 e 09/21/2011| EXCHANGED.... 8125 | i 78125 | 78,125 | e [ e 0 78,125 I 0 09/17/2012
0078% AA  1|AERIELLELLC 12.00 09-17-12 v | 09/21/2011| EXCHANGED.... N . ,621,875 | ........7,621,875 | ... 2,630,354 | ..ooviviiiiiiins [ v (1)]....2,083,478 | ....(2,083,479)| .. B 546,875 L 0 09/17/2012
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates.. . . . 625,000 | ......... 7,700,000 | ......... 7,700,000 | ......... 2,708,479 | .o 0 | s (1)]....2,083,478 | ....(2,083,479) 0. 625,000 0 0 0 0. XXX... | ..
8399997. Total - BONAS - Pat 4.t | s 384,701,403 | ... 387,700,471 | ..... 379,125,388 | ..... 243,396,359 | ..o 0]...6,860,188 |...2,083,478 | ..... 4,776,710 | oo 0] . 374,823,466 | ..o 0 |..9,877,945 |..9,877,945 | 12,448,227 |...... XXX... | ..
8399999. TOHAI = BOMAS. ..t | e 384,701,403 | ... 387,700,471 | ..... 379,125,388 | ..... 243,396,359 | ..o 0 ...6,860,188 |...2,083,478 | ..... 4,776,710 | oo 0]... 374,823,466 | ............... 0 ]..9,877,945 |..9,877,945 | 12,448,227 |...... XXX... | ..
Common Stocks - Industrial and Miscellaneous
17285T 20 5| CITADEL BROADCASTING CLASS A......ovvvvvvirrins | venee 09/20/2011| EXCHANGED.... 712,727 571,284 | .........617,191 | ... (168,325) | .. (168,325) 448,866 ..263,861 |..... 263,861 [ .oervvrerins | e XXX...
68389X 10 5| ORACLE CORPORATION o 09/27/2011] INTERSTATE GROUP.......cocoeee | worenes 50,000.000 | ......... 1,513,700 e 1,326,405 [ [ [ [ 0 A 1,326,405 187,295 | ..... 187,295 | .o | e XXX... |L...
9099999. Total - Common Stocks - Industrial & Miscellaneous...... . . 2,226,427 | oo XXX e | i 1,897,689 | ...ccocoe.ud 617,191 | ... (168,325) | ..ovouvveerinna (V)] [ 0 [ (168,325) | .ovocvennens 0 | e 1775271 | oo 0 . 451,156 |..... 451,156 | ..o 0. XXX... | ..
9799997 Total - COMMON SOCKS = PaIt 4. 2,226,427 | ........... S S [ 1,897,689 | .....c..... 617,191 | ... (168,325) | ..oovveniienn (V] [ 0] (168,325) | ..ooovvernves 0] e 1775271 | v 0. 451,156 |..... 451,156 | ..o 0 ... XXX... | ..
9799999. TOtal = COMMON SHOCKS. ... vvrsresrrsers ettt 2,226,427 |...ccveeus XXX | o 1,897,689 | ...cocoo.ud 617,191 | ... (168,325) | ..ooovvvnrinna (V] [ 0] (168,325) | .ovovvennnns [ I 1775271 | s 0 . 451,156 |..... 451,156 | .o 0. XXX... | ..
9899999, Total - Preferred and COMMON SEOCKS.............c.vvieiireriiiiieieicieite ettt ettt ss e essnsensessesenees 2,226,427 | ........ XXXoovooo | v 1,897,689 | ............ 617,191 | ..... (168,325) | ..ovvvvrrninn (I 0f.... (168,325) | ..oovovvrnen0 | i 1775271 | ..............0 |..... 451,156 |..... 451,156 | ... 0f... XXX... |..
9999999. Total - Bonds, Preferred and Common Stocks . USRI I 386,927,830 | ....ooooe XXXeovirrs | o 381,023,077 | ..... 244,013,550 | ..... (168,325) | ....6,860,188 |....2,083,478 | ... 4,608,385 | ....ccocenin0 | . 376,598,737 10,329,101 | 10,329,101 | 12,448,227 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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) B./A.C.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| BNP PARIBAS NY. |.10/18/2010[.10/13/2011| ....ccovvvrernens | o 3,316,938 100,207 .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| MERRILL LYNCH.. |.11/12/2010[.11/10/2011| ....ccovvvvvrrvans | e 2,572,500 X , 213 | (9,780) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| BNP PARIBAS NY. |.12/10/2010[.12/08/2011| ......ovvvvurrrrers | o 3,862,999 (29,937) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... .01/14/2011|.01/12/2012] .. . 1,851,888 (23,270) .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.02/11/2011{.02/09/2012] .. ...2,624,649 .(39,551) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE.......... .03/14/2011{.03/09/2012 .. 2,853,654 (44,536) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | CREDIT SUISSE... |.04/15/2011(.04/13/2012] .....cccovvvveres | woree 3,131,907 (68,061) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.05/13/2011(.05/11/2012] .......vvvvvvvvere | o 2,645,242 (61,370) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.06/10/2011{.06/09/2012| ..........ccvvervure | wone 2,660,718 (54,866) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE... |.07/15/2011(.07/13/2012| .......oecoevvrrvere | wrnee 2,339,041 (64,546) .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| WELLS FARGO..... |.08/16/2011(.08/11/2012| .. ..2,375,79%4 .(59,642) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... .09/13/2011].09/07/2012| ....cvvervvvverens | o 2,056,015 (35,580) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .10/07/2010[.10/06/2011| .....vouvvverrinnee 129,814,926 | 1160......convvee | crvrerns 832,783 | ..o | e | e 239,681 | *#... | coovenee 239,681 | ....... (254,087) | ccveovervrinerens | v (624,591) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .10/07/2010[.10/06/2011| .....voovvvrnrenen ....33,660,023 | 1160......ccccccr. | . 1,096,590 [ ..oovvvniveriinins | ceverieniieiinnes | e 277,419 | " | v 277,419 | ... (REVA(0) ) IO I (822,443) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BARCLAYS........... .10/07/2010[.10/06/2011| .....couvvverrerene ...19,985,196 | 1160.......ccocee. | covrerns 574,589 | ..o | e | e 1,368,932 [*#... | ... 1,368,932 | ........ 867,770 | ..o | s (430,938) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE. . [-10/21/2010|.10/20/2011] .. ..:23,605,741 | 11781 | v 667,397 B | s 299,893 | ......... (40,982) [ ...vovvercerrrins | s (500,544) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . [.10/21/2010{.10/20/2011| .. ..29,490,674 | 1178....cvvivis | creen 990,223 | 404,003 | ....... (T11,116) | oo | v (742,671) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.10/21/2010[.10/20/2011| .....covvvunrennee ...15,809,819 [ 1178..covvvires | v 468,993 | ..o [ e | s 1,016,177 [*#... | ... 1,016,177 | ........ 700,697 | .ooovvverierirneens | v (351,747) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.11/09/2010[.11/06/2011| .......vvvvnrreneee ...44,259,100 | 1226........cccc.. | .. 1,150,661 [ oo | cevrerineineeinees | cerereeeneens 377,577 | "o | v 377,577 (862,996) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.11/09/2010[.11/06/2011| .......co0orererece ...37,320,899 | 1226........ccc.. | . 1,110,326 e | e 343,027 (832,745) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .11/09/2010(.11/06/2011| .. ..:29,604,232 | 1226......convee. | cors 775,938 | 694,793 (581,954) .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.11/23/2010|.11/20/2011| .. .30,795,795 780,079 “#... 476,268 (585,059) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS........... .11/23/2010(.11/20/2011| .. 129,194,031 {1200......convvee | correnns 843,897 | s 494,276 (632,923) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|BARCLAYS........... .11/23/2010[.11/20/2011| ..o ...18,910,266 | 1200.......cccce. | coveres 473,021 He | 783,482 (354,765) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE........... .12/07/2010[.12/06/2011| .....coovvrercrinene ...20,018,096 | 1223......ccovvvee | crvenns 530,599 [ ..ocvvrreriirins | e | e 253215 | *#... | v 253,215 (397,950) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .12/07/2010[.12/06/2011| ....vvvvvrrrrnnee 17,829,240 {1223, | s 541,822 | ..o | e | e 250,274 | *#... | coovene 250,274 (406,366) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS........... .12/07/2010|.12/06/2011| ......ovvvcvrenee ...18,309,292 |1223.....coovvve | crvin 532,309 | 382,127 | ... 175,346 | oo | e (399,232) -1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.12/22/2010(.12/20/2011| ... 26,236,941 716,157 #.. 293,942 123,496 ) |1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.12/22/2010[.12/20/2011| .....oovvvrrrennee ...24,079,206 | 1247....ocovve | v 756,313 - 00 300,530 | ........ 117,484 | oo [ e (567,235) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BARCLAYS........... .12/22/2010[.12/20/2011| ... ...18,707,376 | 1247......coocoe | corens 530,583 e | s 139,763 | ..o (382) | ceveveerrieriiene [ v (397,937) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .01/10/2011{.01/06/2012| .....ovvvvrcrrneee 122,495,451 | 1274 [ s | v 560,157 | ..oververerineins | e 218,459 | *#... | oo 218,459 | ......... 31,740 | oo | v (373,438) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.01/10/2011(.01/06/2012| ........c..ovvvenec 127,348,921 | 1274 [ | v 785,354 (523,569) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE.......... .01/10/2011{.01/06/2012 .. ....15,138,889 368,059 | ...cvverereverns | crverrennnn39,269 | e | 000 39,269 | i (83,418) [ e | s (245,372) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.01/21/2011{.01/20/2012] .. ....22,043,332 576,970 | .ocvvvrvvrrvcnnns | overerennnn225211 | M | 10225211 | 132,888 [ s | s (384,647) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .01/21/2011|.01/20/2012 .......ovvvevrnnee 124,340,205 | 1280.......cccvee | v | e 736,142 | oo | e 276,825 |*4... | .oo.oe. 276,825 | .......... 31,444 | i | (490,761) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| WELLS FARGO..... |.01/21/2011(.01/20/2012| .......cocoverereee 115,781,666 | 1280......ccovvvr [ v | e 423,800 | ..o | e 37,578 [*#... | oo 37,578 | ....... (103,689) | . (282,533) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A......... EQY/INDEX | BARCLAYS........... .02/08/2011|.02/06/2012] .......ccoevvuvenee 27,518,624 (1311 [ | s 756,785 | ..o | e 224757 | ™. | o 224,757 | .ooo... [CIORY (1) RN I (441,458) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| CREDIT SUISSE... |.02/08/2011(.02/06/2012 ...........coc0one.. 133,314,038 | 1311 [ | s 1,033,829 | ..o | e 292,630 |*#... | coovenee 292,630 | ....... (138,132) | cevvvvereireriens | v (603,067) 1 A
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| CREDIT SUISSE... |.02/08/2011{.02/06/2012 ... 22,820,830 [131.ouucvieiees | cevvenremriieniienns | cveennd 633,677 e | e 18,730 | ....... (245,302) | cevvvevernrirerirens | v (369,645) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| JPM CHASE.......... .02/22/2011{.02/20/2012| ......oovvvereneee +..:26,365,007 [ 1343, [ | e 651,761 | 147,479 | ....... (124,088) | ..oovverrvvreriens | v (380,194) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| JPM CHASE........... .02/22/2011{.02/20/2012| .......cvvveerinene ..28,891,966 | 1343.....ccovvvs [ v | e 801,999 e | s 176,283 | ....... (157,883) | ceveveveervirrrrens | v (467,833) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| JPM CHASE.......... .02/22/2011{.02/20/2012| ......oovvvenreneee ...18,663,001 [ 1343, [ | e 421,478 | 4,663 | ... (170,953) | cevvvvereirerens | v (245,862) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . .03/08/2011(.03/06/2012] .. ....30,620,365 851,525 | 275,703 | ....... (150,060) | ... (425,762) .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE. . |.03/08/2011).03/06/2012] .. .35,845,193 ,141,992 #.. 358,864 212,139) (570,989) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.03/08/2011{.03/06/2012] .. ....21,260,537 602,662 | e 18,186 | ....... (283,145) | ... (301,331) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BARCLAYS........... .03/22/2011|.03/20/2012] .......cvvoevvenee 129,051,984 | 1279....cvvcvire | v | e 851,885 | 395,925 | ......... (30,017) [ verrrerrernrirens | v (425,943) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.03/22/2011(.03/20/2012| ........c..cvvvennee +..36,735,846 | 1279....cccovvver | v | s 1,240,600 | 562,923 | ......... (YA TA0 | R I (620,300) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| WELLS FARGO..... |.03/22/2011(.03/20/2012| ..........crvvunec 122,011,604 {1279, [ v | e 685,878 | 90,725 | ....... (252,214) | covoovriseiiene | v (342,939) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.04/07/2011{.04/06/2012] .. 42,636,097 {1,336 ..o [ v | s 1,218,229 e | s 402,759 | ....... (307,875) | ... (507,595) .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE. . |.04/07/2011).04/06/2012] .. 47,721,458 ..1,515,392 #.. 392,757) (631,413) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.04/07/2011|.04/06/2012 .. ....24,223,388 655,309 | 22814 | ... (359,450) | ... (273,045) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.04/21/2011(.04/20/2012| ...........covveneee 134,338,494 {1,330 ..o [ | e 1,000,967 | e 357,790 | ....... (226,107) | cevevvervevrerirens | cvvennd (417,070) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.04/21/2011(.04/20/2012| ..........covvvne. ..41,868,033 1,330 ..oooovvvs [ e | s 1,365,535 | s 479,197 | ... (RAARIS15) ) ORI (568,973) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.04/21/2011(.04/20/2012| ...........couvunne 120,296,565 | 1,330 ...ocovveee [ v | e 568,760 e | e 30,463 | ....... (301,314) | cevvvvereirerrens [ v (236,983) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.05/09/2011{.05/06/2012 .. ...49,335,806 | 1,340 ....coovvvee | v | e 1,500,100 | 519,993 | ....... (480,074) | cevvvverreirerens | v (500,033) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.05/09/2011.05/06/2012) .. ...54,522,818 | 1,340 c.covvvs | v | e 1,831,124 | 625,471 | ....... (G EIA4:) ) N (610,375) |1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.05/09/2011(.05/06/2012| ..........cruvenee 125,251,585 | 1,340 ...covvv [ v | e 742,549 e | e 32,383 | ....... (C721510) IO N (247,516) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.05/23/2011(.05/20/2012| ..........covvvenee L A2473,827 11,333 i [ | 1,174,245 | s 493,902 | ....... (288,928) | cvvveveveireiiens | v (391,415) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.05/23/2011(.05/20/2012 ........c..couvuvee ...46,060,352 {1,333 ...cooovvv [ v | e 1,396,731 e | 581,508 | ....... (349,646) | ..o | e (465,577) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. |.05/23/2011{.05/20/2012 .. ....21,015,651 514,803 | 41722 | ... (301,480) | ... (171,601) .1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.06/07/2011|.06/06/2012 .. .25,844,349 .749,307 “#... 401,288 160,692) (187,327) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.06/07/2011{.06/06/2012] .. +..84,540,052 {1,286 ...ccovvvee [ v | e 2,742,916 | 1,458,728 | ....... (598,459) | ... (685,729) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... |.06/07/2011(.06/06/2012| ...........coc0on... 126,191,046 {1,286 ....coovvvr [ v | e 790,922 He | 143,448 | ....... (449,743) | ccvovvvreiiens | v (197,731) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.06/21/2011(.06/20/2012 ........c...couvevuee o AT463,212 (1,278 o [ | TA1BATT [ s | e 775,758 | *#... | cooveeee 775,758 | ....... (284,345) | cvoovvveririens | v (353,368) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. |.06/21/2011(.06/20/2012| ..........cvuvenee 139,128,423 [ 1,278 ...ovvve | v | s 1,320,442 [ ..oovooveeincins | e 718,907 |*#... | coovenee 718,907 | ....... (271,425) | cevvvveeseriens | v (330,110) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.06/21/2011.06/20/2012 .. ..24,114,7T1 775,115 | 165,018 | ....... (416,318)] ... (193,779) -1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.07/07/2011{.07/06/2012] .. 68,267,118 ,997,721 #.. 817,091 847,676) (332,954) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.07/07/2011{.07/06/2012] .. ....40,387,244 1,310,937 He | 530,957 | ....... (561,490) | ... (218,490) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH.. |.07/07/2011(.07/06/2012| ........c..couveree ...25,498,889 | 1,339....cccccvs [ | e 748,847 e | 62,829 | ....... (561,210) | ceveveverrrrirerirens | e (124,808) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .07/21/2011{.07/20/2012| .....ovvvvcreneee +..:59,039,467 | 1,326.....cccccce. | v | s 1,742,454 | e 789,374 | ....... (662,671) | . (290,409) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| JPM CHASE.......... .07/21/2011{.07/20/2012| .....oovvvorrenee 139,510,427 [1,326....ccconvvee | v | e 1,309,723 - 00 588,227 | ....... (503,209) | cvvveverrierinne | v (218,287) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS........... .07/21/2011{.07/20/2012| .. ....25,741,071 774,655 | 97,101 | ....... (548,445) | oo | v (129,109) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. |.08/10/2011{.08/06/2012 .. 49,467,321 [ 1,199, [ | e 1,060,798 | e 1,117,873 | ........ 145,475 | oo | ceviens (88,400) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.08/10/2011|.08/06/2012 ............cevvn... .106,157,558 | 1,199.....ccccccv | vovmererriniinies | e 2,534,052 | .o | e 2,687,402 [*#... | ... 2,687,402 | ........ 364,521 | .o | e (211,171) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| BNP PARIBAS NY. |.08/10/2011(.08/06/2012| ..........couverec 135,387,935 | 1,199, [ | e 694,552 | ..o | e 621,162 | *#... | coovoncd 621,162 | ......... (15,511) [ v | eereeens (57,879) .1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| BARCLAYS........... .08/24/2011(.08/20/2012| .......vvvvrvenen ...086,505,651 | 1,124....cccovvv | o | s 2,012,578 | oo | e 1,831,616 |*#... | ... 1,831,616 | ......... (13,247) [ v | s (167,715) 1 A




Statement as of September 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) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| BARCLAYS........... .08/24/2011(.08/20/2012| .......cvvvcveneee 47,002,866 | 1,124 | v | e 1,590,148 | ..o | e 1,450,454 |*#... | ... 1,450,454 | ........... (L7 [ I (132,512) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| WELLS FARGO..... |.08/24/2011(.08/20/2012| ..........cocvvnee 131,343,442 (1124 i | | 1,094,969 | ..o | e 890,643 | *#... | coovenee 890,643 | ....... (113,079) | covovereeereriinees | ceveens (91,247) 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX| BARCLAYS........... .09/07/2011{.09/06/2012| ........c0ovvreveee 142,600,163 | 1,165......ccocve [ v | e 975,763 | ..o | e 798,361 | *#... | coovenee 798,361 | ....... (177,402) | . 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A......... EQY/INDEX|BARCLAYS........... .09/07/2011{.09/06/2012| ........vvvnrenece 139,440,181 | 1,165.....ccovvve [ v | e 1,278,750 | ..o | e 1,047,594 [*#... | ... 1,047,594 | ...... (231,156) | . 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.09/07/2011|.09/06/2012 .. ....29,193,929 922,237 | e 622,546 | ....... (299,691) . 1 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS.. . .09/21/2011).09/20/2012] .. 41,426,558 .842,599 #.. 721,572 121,027) | . 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .09/21/2011{.09/20/2012 .. ....41,856,790 . 1,173,434 He| 1,008,482 | ....... (164,952) | . 1 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX |JPM CHASE.......... .09/21/2011|.09/20/2012] ........cvvvvnenee 126,440,590 | 1,202......cccoee | v | e 625,333 | 450,796 | ....... (174,537) . 1 A

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant OO OO OO OO OO PO PO PP PP PPPOTPROTO ...13,818,607 |...58,107,145 | ..ot 0 | i 36,558,481 | XXX ....36,558,481 | ..(11,412,885) | ...coocruvrrennnn 0 | ..(27,192,292)

0149999. Total-Purchased Options-Hedging Other. . OO OO OO OO SO SO PP PPTOTPROPPRRPRON ...13,818,607 |...58,107,145 | ..o 0 | i 36,558,481 | XXX | ....36,558,481 | ..(11,412,885) | ... ..(27,192,292)

0369999. Total-Purchased Options-Call Options and Warrant s ....13,818,607 |....58,107,145 36,558,481 [ XXX ....36,558,481 | ..(11,412,885)] ... .(27,192,292) | .

0429999. Total-Purchased Options.... . OO OO SO SO PO PROTPROTRRTRON ...13,818,607 |...58,107,145 | ..o 0 | e 36,558,481 | XXX | ....36,558,481 | ..(11,412,885) ] ... ..(27,192,292)

Swaps - Hedging Other - Interest Rate

PAYER SWAPTIONS 7-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS | BOND.......oovvermrrermmrermeresrnresnnnees Dl INTEREST. | GOLDMAN SACHS (.12/10/2008].12/10/2015| ..........occconnv ..100,000,000 |0.06015..........| ..... 2,380,000 | ..vveorreererenns | e | s 1,595,896 |*#... | ... 1,595,89 | ....(2,585,257) | . |1 B
PAYER SWAPTIONS 7-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS | BOND.......coocvvrrrermerererernerirnnnes Dl INTEREST. | JP MORGAN......... .12/16/2008.12/16/2015) ........ccvvvnnen. ..100,000,000 |0.0585........c.. | e 1,970,000 | ovoovvverrvreriens [ e | e 1,733,819 [*#.. | ... 1,733,819 | ....(2,792,665) | . e |1 B
PAYER SWAPTIONS 3-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS |BOND........cccoooommrvirmmrirerirneiinnens [0 INTEREST. | JP MORGAN......... 11/17/2009(.11/19/2012] ..o ..100,000,000 |0.065........c.... | e 2,760,000 | ..o | e | e 30,420 [*#... | oo 30,420 | ....... (916,116) | . |1 B
PAYER SWAPTIONS 3-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS | BOND........cooooorrerreereeesneeseneens [0 INTEREST. | GOLDMAN SACHS [.11/18/2009|.11/21/2012] ......ccoevvvernnc ..100,000,000 |0.065.......ccccc. | o 2,730,000 | .cveoereneeiins | e | e 71128 [*He | oo 71,128 | ....(1,046,311) |. |1 B
PAYER SWAPTIONS 4-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS | BOND... INTEREST. | GOLDMAN SACHS |.12/10/2009].12/10/2013] .. .1..100,000,000 |0.0695........... | ... 3,400,000 B | s 301,637 | ...(1,411,315) | e |1 B
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Statement as of September 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) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)

PAYER SWAPTIONS 4-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS [BOND.........cocmrermmrieirerinerineninenes D1...coee. INTEREST. | BARCLAYS........... .12/28/2009(.12/30/2013| .......vvverrrneee ..100,000,000 {0.0735.....c.ccc. | e 3,120,000 | ovoureerirenienes | v | e 284,671 | *#... | v 284,671 | ....... (958,461) | . .1 B

PAYER SWAPTIONS 4-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS [BOND........coovmivrmrereemrinnerierienes D1 INTEREST. | GOLDMAN SACHS|.02/24/2010(.02/24/2014| ...........coc0onn.. ..100,000,000 {0.072.......ccoeee | e 2,260,000 | cvouvvrniienienes | e | e 332,661 | *#... | coovenee 332,661 | ....(1,328,940) | . .1 B

PAYER SWAPTIONS 3-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS [BOND........cccocomiuiererireriinirierirenes D1 INTEREST. | GOLDMAN SACHS|.09/01/2010[.09/01/2014| ........c...coeveneee ..100,000,000 {0.0453........... | ... 2,840,000 | .cvoovveenieniiens [ v | s 1,114,022 [*#... | ... 1,114,022 | ....(4,877,300) | . .1 B

PAYER SWAPTIONS 2-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS [BOND........cooomrirrireirriinirieniienes D1 INTEREST. | JP MORGAN......... .03/11/2012(.03/11/2013| .....oovvvrrrrnen ..100,000,000 [.0525......cccoeee | covrrvrrrrineiinnnes | e 2,800,000 | .ovoocverrirciiines | e 301,342 | " | oo 301,342 | ....(2,498,658) | . .1 B

PAYER SWAPTIONS 3-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE SWAPS [ BOND......cocoouniirmiinsissnisnrsssnenenes D1 INTEREST. | JP MORGAN......... .03/11/2012[.03/11/2014] ....cooovvvverinnne ..100,000,000 [.0525......ccccinee | covrnemrsnineinannes | e 4,460,000 | .o | e 967,121 |*... | oo 967,121 | ....(3,492,879) |. .1 B

0919999. Total-Swaps-Hedging Other-Interest Rate 1 +.21/460,000 | ....7,260,000 | .o 0] 6,732,717 | XXX | ....6,732,717 | (21,907,902 | ....ovomovc. 0| 0| 0 | 0 [ XKoo | e XXX

0969999, TOtal-SWAPS-HEAGING NI ... reieeit etttk R0 4EEE LR bbb ....21,460,000 | ..... 7,260,000 | ..o 0 ] i 6,732,717 | XXX| ... 6,732,717 | ..(21,907,902) | ...cooovvvrnrenecd [O [0 {1 I 0 XXX oo [ s XXX.reone

1159999. Total-Swaps-Interest Rate . . OO OO OO O OO OO O PO O OO PO PO PPPTPPPORRTPRTOON ....21,460,000 | ..... 7,260,000 | ..ooooviiinininnnd [V I 6,732,717 | XXX ... 6,732,717 | ..(21,907,902) | ...coovvvnrrencn (O P (O (U I [V XXX oo [ s XXX

1209999, TOI-SWADS. 1111 testreereeres s eeses stk E 1 HELE LR ....21,460,000 | ..... 7,260,000 | ..oooviiiiiinnnd [V [ 6,732,717 | XXX ... 6,732,717 | ..(21,907,902) | ....oovvrnnrerend [O [0 {1 I [\ LSS S XXX

1409999, TOtAI-HEAGING OtNET. ...ttt stttk 8 88 40E £ £EE 1 4£EE oL EEE L8 E LR ....35,278,607 |....65,367,145 | ..o [V 43,291,198 | XXX]....43,291,198 | ..(33,320,787) | ..coovovsvvrrnnnnad 0 |.(27,192,292) | ..ooovvvvvirens {1 I 0 i XXX oooore [ s XXX

1449999, TOTAL ...ttt ettt ettt ettt bs s et st st be s et st essebes e s e s eesee e b et es s b e et eebeeses s b s e et eesessebseseesesses et oe4iesssessssssssssessesebeetes s e s s s et st et b et b s s b b et et s et st st n bt ns ....35,278,607 |....65,367,145 | ........c...... 0 | e 43,291,198 | XXX....43,291,198 | ..(33,320,787) | ...cccoevrurnne 0]..(27,192,292) | ..ooovvrivrierad 0 i 0. XXXeovooe [ 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 September 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 ‘ Financial or Economic Impact of the Hedge at the End of the Reporting Period ‘
\ | |
m
(=}
Net Cash
Broker Name Deposits
Brokers

Total Net Cash Deposits..

NONE




Statement as of September 30, 2011 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PARTD

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

8030

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......coveivriinriierineirnneiseensesiseninins | e Y ..3,520,052 | ooooriviinnns 3,520,052 3,520,052 | oveueveirerieeieeineieeseninnees | s 3,520,052 | oveuevrneieineeierie e | ereesesess s
BARCLAYS......ooritiiiiiiieniesisseississiiesie s sssssssssssssenssessssssssssenenes. | e Y 11,802,317 | oo | e 11,802,317 | .o 11,802,317 LI1802,317 | e | e
BNP PARIBAS NEW YORK.......ccomerierirrerinieinerisssiensssesesssssssesssssssnens | e Y 12,161,469 | ovovieererrrerercieniseienes | e 12,161,469 | ..ooovverieicriniinnes 12,161,469 W12,181,4B9 | oo | e
CREDIT SUISSE. ...ttt ssssssessssssssssssnses | oeves Y ..2,653,164 2,653,164 2,853,164 | ..o | e 2,653,164

GOLDMAN SACHS.......coooeeeereeiseesieeieseesissssesseessessssesssesssssesssesssesssssssnss | onee Y ..3,415,344 3,415,344 3,415,344 3,415,344

J.P.MORGAN CHASE........oiiiiiiiriinsineiiesiiseesessss s ssesssesesesssnses | oeees Y ..8,576,999 8,576,999 8,576,999 | ..o | e 8,576,999

WELLS FARGO. .....coviiiiieiisissinsiisssssisessssssesessssssssssssensssssssssssssnssssesssssssss | veres Y 1,161,853 |, 1,161,853 | .o 1,161,853 | ooiviisiiesscisnsssnsnienns | e 1,161,853 [ i | e
0299999. Total NAIC 1 DESIGNALION. .....vvurresereserererssssessersssssssene st 43,291,198 | oo 0 [ 43,291,198 | .o 43,291,198 43,291,198 | o0 |
0899999, TOAIS.......ooreeiereiiiisciisiiseie s 43,291,198 | oo, (O R 43,291,198 | .oooviviiiciinns 43,291,198 243,291,198 | i |




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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement as of September 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 9 184,348 33,820 50,108 | XXX..
Bank One. Austin, TX 43,928 (85,286) (26,948) | XXX..
Charleston Harbor. Charleston, SC VAR 187,041 416,660 361,075 | XXX..
Community Bank of the Bay.............cccvuevermervnecrirnerineens Oakland, CA 0.750 253 100,000 100,000 100,000 |XXX..
Skipjack Cove Georgetown, MD. VAR 222,997 12,666 16,613 [ XXX..
Sailfish Marina Palm Beach Shores, FL VAR 148,990 437,761 393,667 | XXX..
PNC Bank Pittsburgh, PA 5,764,713 | ..cccceens 13,633,345 | .......... (9,994,967) | XXX..
Wells Fargo Bank / Norwest Bank...............ccccoccuueennnee. PhOENIX, AZ 150,026 108,461 84,750 | XXX..
Bay Bridge Marina Stevensville, MD 428,071 521,268 390,311 | XXX..
Mountain View Grand Whitefield, NH 221,976 414,454 485,680 | XXX..
U.S. Bank Rapid City, SD. 3,590 3,590 3,590 | XXX..
Tropical Storage Miami, FL 72,465 97,277 108,085 | XXX..
Huntington Bank Columbus, OH 11,528 10,168 18,773 [ XXX..
Federal Home Loan Bank - Cincinnati.............c..ccccc.e.... Cincinnati, OH 253,421 253,421 422,036 | XXX..
Fifth Third Bank Cincinnati, OH 0.210 943,290 943,290 943,290 | XXX..
0199999. Total Open Depositorie XXX 261 8,642,579 ..16,807,092 XXX..
0399999. Total Cash on Deposit.. 261 8,642,579 ..16,807,092 XXX..
0599999. Total Cash 261 8,642,579 ..16,807,092 XXX..

QE11
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Statement as of September 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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