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Statement as of June 30, 2012 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 13,363,938,908 | .....oveverrrrreirerreerens | e 13,363,938,908 | ........ 12,433,476,169
2. Stocks:
2.1 PrEfErTBA SIOCKS.........evuivieeicrceese ettt sttt snns | eevesassessessssaenens 15,146 | ooveeeieeeeeeeiees | e 15,146 | oo 15,147
2.2 COMMON SIOCKS. ..uvrvrerererisrsssesseseessssseesessessssssessessssssessessessssssessessassssssessssssssnssessnsnss | sessessnees 461,952,323 | ..o 1,000 | .o 461,951,323 | ............. 335,237,658
3. Mortgage loans on real estate:
3 FISEIENS ettt | sereseennea 357,665,935 | ..o | e 357,665,935 | ............ 291,111,463
3.2 Other than firSEHENS.........cvureiiriiieec et nessesine | settsstesssssesssssssnessssesnsssns | serestsestestestessessensenss | ersiessssesesesesenesesesenens (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)......cvevviicviiiie ittt bbbttt sssssnaas | sensessssnans 83,263,482 | ..oovveeeveeeeeieeeeeerees | e 83,263,482 | ............... 84,418,419
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....4,485,681), cash equivalents (§.......... 0)
and short-term investments ($.....310,973,250)..........ccoerueruereereeeieeiesseeiesiessesseeessessseesieenes | eveeesaeneens 315,458,931 | .ovoveeeeeeeeeeeeeeeee | e 315,458,931 | ............. 210,511,685
6. Contract loans (including §.......... 0 Premium NOLES)........cevverecrerrieeicieresei e sssssssesessnsens | avsesisssnens 141,345,451 | ..o | e 141,345,451 | ............. 144,915,808
7o DBIVALVES. ... oottt es sttt nens s | soeesiaeeees 121,973,768 | ..coooeeececrinecincrinees | cvreeeinens 121,973,768 | ......ccc..... 65,621,758
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas 72,439,394 | ..o | v 72,439,394 | ............. 55,164,039
9. RECEIVADIES fOF SECUMHIES. .......urvueriiiiriicie et | srbiessis bbbt | rnsbns sttt s | eriressseni s isenisa (01 N
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 14,918,053,339 | ..ovvevcrreriinnns 1,000 | ........ 14,918,052,339 | ........ 13,620,472,146
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 138,028,645 | ......ovvvvirrirrincireinens | v 138,028,645 | ............. 132,501,846
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccovcevevees | vovrvirerreinnnnn. K770C 7 (0 I 9,830 | oo 334,497 | oo 347,367
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoeverevrivvennes | vevrreireinns 12,080,694 | .....cooovvevrrnnn 69,395 | ..covvrinne 12,011,299 | ..coovveee 12,353,187
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.cvuriiririiriiir 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............ccccococvevieveis | vvevcivincvnns 4,191,125 | oo | e 4191125 |
18.2 Net deferred taX @SSEL.........cc e eess s ress st sssenssans | eessseessnnes 88,936,299 | ....cvvvvrnnn 29,486,364 | .....ccoeveenn. 59,449,935 | ............... 56,883,115
19, Guaranty funds reCeiVable OF ON AEPOSIL...........cveveriiierieeieirerese et s st s sssaes | sevssssesssssssessessssessesesenss | essessssessesssssssssassessnsanss | sestessesesssssssssessnsasens [0 O
20. Electronic data processing equipment and SOfWAre............couvrurieinririninrneseeesseeissinnens | cvrersnsssesensnnes 866,127 | ..o | e 866,127 | ..ovovvernn 1,564,136
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrereereeteeesrensnssesses | serreseeeess s essesseses | sessenssnss st estensnes | sssessesessensesestessanens 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.............cccoueveverrieriereeeiieeceeceeeeeeeseeees | e 2,191,089 | .o | e 2,191,089 | ..o 1,212,046
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 135,973,840 | ...cccevnnnnes 3,649,149 | ........... 132,324,690 | ............. 113,857,704
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerirreeeriirieriieseseesseessesessssseessssesssssssessons | seeeenes 15,304,515,631 | ...ccvvvnenne 33,215,739 | ........ 15,271,299,892 | ........ 13,950,468,160
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 15,304,515,631 | ...ccvvvrvnne 33,215,739 | ........ 15,271,299,892 | ........ 13,950,468,160
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 113,093,321
2502. RESHICE CASN......vvvvieerieriiric sttt nent s | eessenstenees 13,841,653 | oo | cevrieriiens 13,841,653 | ..o
2503. Accrued contractual fee INCOME............vvvureriririiriiereiesi s ssesssenssnns | evessesssseesons 5,389,716 | ..o | e 5,389,716 | ..ccovvvinnnee 2,808,151
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveeeeviereeeeesireeies | cvveevevennnes 3,649,149 | ....ccocooe 3,649,149 | oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 135,973,840 | ..o 3,649,149 | ..o 132,324,690 | ..coovvnvee 113,857,704
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Statement as of June 30, 2012 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.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....13,151,559,393 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 $

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....5,288,891, accident and health $.....386,625

and deposit-type contract funds $.......... 0ttt bbb A bRt b e a ettt
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES AUE OF BCCIUBH.............cvuivriviieiieiciesse e sea ettt bbb bbbttt bbb s s ss bbb bbb s s s st
Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinSUred AllOWANCES)...........ccviieieiiinieeiee ettt nans
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES............covuiriiviiieicisee e
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns
UNEarned iNVESIMENT INCOME. .......cvuiiiiiieieicciete ettt bbbttt s s bbbt bt en
Amounts withheld or retained by company as agent OF tTUSEEE............c.eueuiueieiesee et
Amounts held for agents' account, including $.....1,438,416 agents' credit balances.
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... ettt bbbttt
Dividends to stockholders declared and UNPAIG............coieieiriiiieieiieie ettt
Miscellaneous liabilities:

24,01 ASSEE VAIUGHON TESEIVE........cuiiiiiiiieieeite ettt bt st s bbb s bbbt nn
24,02 Reinsurance in UNAULhONZEA COMPANIES. ........cvurveeuiriireiseirsieiseisssssesse e sssess st b st s bbb s s st nsantes
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affllates............ccoivieiiiriie s
24,05 Drafts OUESEANGING........cvueviiiieiieicissie ettt s sttt r et
24,06 Liability for amounts held under uninsured plans.
24,07 Funds Neld UNAEr COINSUIANCE. .........cuiuiieiieireitieieis ettt s et s st nn
24,08 DEIVALIVES. ......cvueiriviieieissiese ettt s e s bR b Rttt a s
24,09 Payable for securities
24,10 Payable for SECUMLIES IBNGING........cciiiieiteieceice ettt bbb bbb b e bbb st bbb s et s s naas
2411 Capital notes §......... 0 and interest thereon §.......... 0ttt a sttt en et eentans
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNES SEAEMENL..........cceveicieieeie ettt ettt bbbt b s bt aesas s nten e
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIMDIUS NOES....rvuveveeresreseesest st seessse e ss st ss s ss st s s8R eEs e s e sessn b sessen bt en
Gross paid in and CONLIDUIE SUMPIUS.............cvueveeicreeeieteeee ettt ettt bbbt s st en et s e senanes
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS).....vvoveeriresierireseiseiiesess s sssesss s sttt bbb sttt
Less treasury stock, at cost:

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

....68,741,067

836,201

2,110,777
....45,069,914

.......................... 5,675,516

179,180
..1,438,416
....32,083,171

........................ 61,908,751
............................. 876,425

.......................... 1,141,371
........................ 41,452,957

.......................... 4,048,406

.......................... 5,021,971
........................ 19,498,423

............................. 197,094
. ....1,790,822
........................ 29,608,965

.14,138,700,703

...12,879,964,155

2,512,500

1,130,086,690

.......................... 2,512,500

1,067,991,504

...1,132,599,190

1,070,504,004

15,271,299,892

................. 13,950,468,160

2501.
2502.
2503.
2598.
2599.

Liability for funds Neld @S COlIRTETAL..........curvrrrerereriierirrie ettt en
AACCOUNTS PAYADIE. .......eereeeeteie ettt s s8££ s8Rttt enns
Unclaimed property.
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE).......ruururrrresreireseesarsssessessssssssessssssnssnssssssssssssssessessesssssssssassssssessssssssssssssseseas

........................ 13,841,653
5,184,049
..2,188,303

.......................... 4,990,562
1,907,886

.......................... 6,898,448

3101.
3102.
3103.
3198.
3199.

SSAP 10R election 10. €......ccvevevveverercreieeerese e

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE).......ruruririearissi et sses sttt

..20,011,829

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 @DOVE)........ciiieiieiiiieieiecteiie ettt sttt neenans
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Statement as of June 30, 2012 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.............cccoeueuvieieierieieseseeseeseieens | e 1,573,188,676 |......... 1,437,286,923 | ......... 2,802,897 447
2. Considerations for supplementary contracts with life CONINGENCIES..........ccoeviuriiieiiriecse e tensens | svessssessessssenees 84,712 | oot | e 596,832
3. NEtINVESIMENT INCOME. ..ottt | sebseninsnas 395,856,958 |............ 371,121,214 | ............ 760,456,897
4. Amortization of Interest Maintenance Reserve (IMR) 3,479,178 | .. 1,875,517 ..5,038,168
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........cviueiieiirieieiieie ettt ssenns | sbsessnsessesaa 4,681,464 | ... 4,022,423 7,592,354
7. Reserve adjustments On reiNSUFANCE CEABM...........couuriiiiiiriieiciseese ettt b st sssssnsns | sensessessnsnnsns (851,391) | cvoeverrerrerene (592,564) (265,785)
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.iviiieieiiieieicisieie ettt sessssessessesssenses | esssssssesseens 6,925,844 |......c....... 7,501,791 | .o 12,838,816
9. Totals (Lines 110 8.3).....cccrvrumirrrireirniineisciennn. ...3,596,859,428
10, Death DENEIS........ovecieceiciirc st nsesssssnennsssnssssenensessnenes | onnneneneens 11,920,726 | i 15,191,920 | i 24,316,989
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)........c.eeuireireieirirsieeeessieseesesessessessssesssessssessenss | sssessssessessssenees 99,845 | ..o 1,320 | 10,362
12. Annuity benefits ..130,959,764 | .. . ..230,034,346
13. Disability benefits and benefits under accident and health CONtraCS............cc.oveviiriciiicicee e | crrnereren e 3,446,658 |................4,682,608 | ... 8,316,573
14. Coupons, guaranteed annual pure endowments and Similar DENEFILS............cccceriicviiiiiic s | et

15.
16.
. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies
19.
20.
21.
22.
23.

25.
26.

33.
34.

35.

36.

38.
39.

41.
42.

44,
45,

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

51.

52.
53.
54.

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

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

Totals (Lines 20 to 27)...

Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
Dividends to policyholders
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...

. 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
28.
29.
30.
31.
32.

Federal and foreign income taxes incurred (excluding tax on capital gaiNS)........cccovevrererrerernernrersenenreseeseesesssesseeseesnsessenns
Net gain from operations after dividends to policyholders and federal income taxes and before realized

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

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

tax of $.....(241,563) (excluding taxes of $
Net income (Line 33 plus Line 34)

Capital and surplus, December 31, prior year.
. Netincome (LINE 35).....c.ciiuireiieiceeeceeee e
Change in net unrealized capital gains (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
. Change in net deferred income tax
Change in nonadmitted assets.

Change in surplus notes

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend)

CAPITAL AND SURPLUS ACCOUNT

50.3 Transferred t0 SUMPIUS.........c.cceveveeeereiieresce e

Surplus adjustment:
51.1 Paidin

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

Dividends t0 StOCKNOIErS..........cccoveveveiieeicerceece e

Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)....

Change in liability for reinsurance in unauthorized companies
. Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in asset valuation reserve
Change in treasury stock
. Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate Accounts Statement

......... 1,213,471,701

......... 1,747,179,620
..104,392,421

..4,059,256

..... (1,256,405) | ..
23,748917 | ..

..(681,591)] ..

....89,929,328

....24,759,493
..3,364,231

..... (1,245,900) | ...

. (755,745)| ...

..5,753,053
...(323,934)

w0 | 0 ..0

1,877,442,219 |......... 1,721,203,555 ...3,350,638,634
..109,039,746 | .. ..103,832,187 ..246,220,794
..109,039,746 | .. .103,832,187 | .. ..246,220,794
.............. 66,072,325 |..............29,648,920 | ..............57,631,853
.. 42,967,421 | ......ccc..... 74,183,267 | ............ 188,588,941
813,256 |......ccoce. (23,549,693) | .....ccccc.. (36,412,992)
43,780,677 |.. ....50,633,575 ..1562,175,949

......... 1,070,504,004 |............990,855,927 |............990,855,927
...43,780,677 |.. ...50,633,575 | .. ..162,175,949
...60,691,886 | ... 241294 |.......... (48,075,354)

2,459,968

385,599

13,775,325 | ..

(2,318,071)] ..

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

(1,281,566) | ..

.6,190,410
....(6,909,173)

62,095,185 | ..

...47,977,849

55. Capital and surplus as of statement date (LINES 36 + 54)..........ccorurrirrirrieinireieeiecseseess st essssesessessessssssnsss | aesesenes 1,132,599,190
DETAILS OF WRITE-INS
08.301.  Contractual MAer fEE INCOME.........cuiiiiieieieiie ettt bbbttt sensenas | sebssessessnes 5,132,454
08.302. Interest on company-owned life insurance .2,043,769 |..
08.303.  MISCEIIANEOUS INCOME.........cvuivireiriisieiseisetesse ettt bbb bbbttt s st n bbb en s bnsensansns | sresssssssansessnsantas 7,301
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. .(257,680)
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...
27070, bbb AR R AR ARttt nae | Stentesesten st s s entennas | o0
2702.
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).........
5301. Employee and agent stock option contribution...............cc.c.......
5302.  Correction of error - annuity reserve purchase annUItiZation Fate..............ccceveveeereiicieeis et sesisseens | evvevessesessessesessessesssseens | o
5303. SSAP 10R election 10. e. - non-admitted deferred tax asset.... |
5398.  Summary of remaining write-ins for Line 53 from overflow page.. ...0
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 385,599
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Statement as of June 30, 2012 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..........ovuemreiriirireceirerieres et seess st esesssesssnenens | eesssnes 1,578,944,587 | .......... 1,444,198,149 | ......... 2,807,100,634
2. NEEINVESIMENE INCOME. c...ouieetireetseeies ettt ess etk ss st | nesessnned 404,339,676 | ....coceeees 362,649,890 | .....cooeeees 743,423,581
3. MiSCEllaNEOUS INCOME.........ouuveureireericesserisesssss sttt enns s | ssrsnssrsessees 3,555,302 | ..oovvercreenee 3,061,353 | ..o, 6,307,409
4. Total (Lines 1 through 3).. ...1,986,839,565 |..........1,809,909,392 | ..........3,556,831,624
5. Benefit and [0SS related PAYMENLS..........ccovviveeiciieieie ettt ettt st st a s tenans | cresansenans 469,829,256 | ............. 410,387,489 | ............. 845,943,434
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 129,706,576 | ............. 114,062,229 | ............. 235,249,681
8.  Dividends paid t0 POIICYNOIAETS.........cceuiieiieieicieie ettt sssssntensesnses | snsesssssssessessnsessessessnsanses | arsessssessessessssessesnssnsesses | sovsssssessesssssssessessssansesses
9.  Federal and foreign income taxes paid (recovered) net of $.....3,579,431 tax on capital gains (I0SSES)..........covvereerrenes | correrrrennens 93,336,000 | ..cocvnvvn. 47,194,000 | ............... 59,338,185
10 Total (LINES 5 HIOUGN 9)...vvvuueeeermirisicceineesisieceisse s st sss sttt sesss s sssssnsnes | onesesseeed 692,871,832 | ...oonvennns 571,643,718 |......... 1,140,531,300
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10)........ccuevruiriieieiiiieieseciessessisesese st ssse s s sssses s sesseseens | evsesenens 1,293,967,733 | .......... 1,238,265,674 | .......... 2,416,300,324
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...veouieveiseeiiseersss ettt | seresets 637,076,495 | ............. 605,635,548 | .......... 1,410,704,882
12.2 17,204,590 | ... 1,116,477 ...14,866,031
12,3 MOIGAGE [0ANS........cveceieieeicseeee ettt sttt es st n s s s s ss s benses e sssenassassnanns | evvstessssinsanes 2,114,747 | ............. 131,247,962 | ............. 132,668,965
12,4 REAIESIALE. ...ttt | rentent st nt st ntennes | criennsenei sttt s | nenten bbb
12,5 Other iNVESIE @SSELS........cvvuuvereirieriierieriie sttt sas st ennins | coneseseesnns 34,402,810 [ ..ovvvvren: 4,144,697 | ..ovvvens 69,516,176
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 ssse s ssesnnas | ensessessnend 690,798,642 | ............. 742,144,684 | .......... 1,627,756,054
13.  Cost of investments acquired (long-term only):
131 BONGS..oeeueeeessaeceeseeees e cesseeess et Rttt | crtrienes 1,528,398,206 | .......... 1,449,664,237 | .......... 3,660,168,747
13,2 SHOCKS. . rvvuuverreeseeeseeeseesse st et ees st ens s | seneestnnnes 115,292,905 | ..oooovvvernnee 12,135,515 | oo 130,969,489
13,3 MOMGAGE 10BNS......ouueversareeraeeessseseessseesssse s s bbb bbbt ssnt st | rsnensssieend 68,750,000 | ....covvvuneeee 73,237,520 | ..cocvvennen. 144,187,520
13.4 Real estate .1,086,636 4,300,944 5,404,679
13.5  Other iNVESIE @SSELS........cvvuuveruriierieerieeiise sttt as s nent st | coeesesesenas 48,188,278 | ..coovvvrrns 5,431,978 | ..o 66,100,899
13.6  MisCEllaNEOUS APPHICAHONS. ..........cvivieerecicteie ettt bbb sses s bensenes | snsessssansanes 48,520,886 |.............. (19,354,550) [ ..ovvveenes 51,631,168
13.7 Total investments acquired (LINES 13.110 13.6).......ceviuririieireiieiie ettt ssssssseses | ensesianes 1,810,236,911 | .......... 1,525415,644 | ......... 4,058,462,502
14.  Netincrease (decrease) in contract 10ans and PremMiUm NOLES...........vuwerererienrereenirerireisesesseeeesssesessesessesssssssssssenssns | sessesssssanenns (3,570,357 .cvoverenne (7,765,822) | ....ovenenee (10,487,873)
15.  Net cash from investments (Line 12.8 minus Line 13.7 aNd LINE 14)......c.cuoieierceiesieeseeeceeetese e sesssssssssssssssens | ceverens (1,115,867,912)| ............ (775,505,138)|.......... (2,420,218,575)
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.............cccovvvereririeeeieeieeeeeeses e | eeveesieeinns (84,968,863)] .............. (76,665,738)| ....ccvvvvee 94,156,363
16.5  DiVIdENAS 0 STOCKNOIAETS..........cvuieiecieieiect ettt s s benaas [ essessesssssssessssessessesnsnns | essessesinssnsenas 141,383 | ..ooovrnee. 30,141,383
16.6 Other cash provided (applied) ...11,816,289 | ... ...20,589,801 | ... .6,847,907
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ ccccoevuevees (73,152,574)[ .............. (56,217,320)]................ 70,862,887
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).......cccoevveneneens | corinennns 104,947,247 | ............. 406,543,216 | ....ceennenee 66,944,636
19. Cash, cash equivalents and short-term investments:
19,1 BEYINNING Of YEAI.....cvvrurvetreeeisereiteesssee s st et es bbbt ssst s | sesiesstanas 210,511,685 | ....ccoceeens 143,567,049 | ............. 143,567,049
19.2  End of period (LINe 18 PIUS LINE 19.1)........vverrvererecereeerecseeesreeseecrseecseeec s seeesseeesseeesseessenessseeessessssssssssesssnsees | conseesseees 315,458,932 | ............. 550,110,265 | ............. 210,511,685
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Reinsurance betWeen COMPANIES..........cccvvuiveieriieieieisissiesessese s sssssssessesssssssesssssssessesssssssessesssssssesses | vevensessenersns@ 812,993 | evrerrersrrererssresesssssenies | cvsrssiesessssssesesssssssennes
20.0002  EXCRANGES......civeieeiieieieieisctese ettt s e st s s besss s bsss s sssssssessesssessessssesssssesssssssnsenns | vereeseeresersesy 3D 11D | oriieennnn 23,584,346 | ..o 27,239,048
20.0003  CapitaliZEA INEEIESL...........eeucieieeeircc sttt bbb s bbbttt ....T142,647
20.0004  Securities acquired from liquidation distributions . 477,836
20.0005  Securities transferred as dividends or return of capital diStibULON............ccciiiiiiiiiiiiseces s | eeresessesesssseessssssesessenses | eressesssseses 9,595,659 | ..covvrennns 9,595,659
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHIAL .o veovereeeice ettt sttt estens | sessessessassssssnssestansnssessassanssnssasss | sesessossusssnssessasssnssessastnssnssmssessns | ssessnssessossssnnssessossnssnssessasssnsnns
2. Ordinary life INSUTANCE.........cvuureererirceireriseceisrieseseerieessess st sss st essssenes | cessesssessssessesesee 26,584,463 | ......ovcvererrreriins 28,466,455 | ......oocoorereriinns 55,410,290
3. Ordinary individUal @NNUILIES. .........covervrrereerrereieiiecersissiees e ssesssssssssessessesssssssssnnsss | sessesssssssssssessns 1,548,054,559 | ...covvvieiein 1,409,934,168 | ...ooovvverirrrenee 2,740,043,342
4, Creditlife (Group and INAIVIAUAL)..........ccovvereriiririe ettt ssssessenss | sbessessessstessesssssssessesssssssessessssesse | estessessssessessessssassessesastessessnsesses | sesessessessssassessessssessessssessessessnsns
5. GrOUP lfE INSUTANCE. ....cuueriecececeeiseieeise sttt ettt et ssensenes | sesessassssssnssessenssnssessessnes (V7 () (V2L T | (39,965)
8. GrOUP @NNUIIES......vourvereiiearirieieeiieesissei sttt ssssensensntene | eesssssssesssnessesesees 12,238,127 | oo 13,011,275 | oo 24,460,449
7o ABH = IOUD ettt ettt | reest et 40,435 | oo 49,135 | oo 83,573
8. A&H - credit (Group and INAIVIAUAL)...........ceviicreiiieriee et s s sssetes | sresesssesesssesessssesessssesessssssessnsess | sebessssesesssssessssetesssssesasetesesnses | sbebsssesesssssessssesesesssesssssesessesens
9. ABH = ONBT ..ottt | ettt 6,208,177 | covoovverecerrerrreceiens 8,187,557 | covvoeeeeceeericeenne 14,260,066
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 1,593,122,890 | .cooovvvrrrrireienne 1,459,626,291 | .cooovvvvrerrirnnne 2,834,217,755
12, DEPOSIt-tYPE CONMFACES.......ovviveiicreieece st ensesenes | sssssbessssssesssssesenseaens 3227411 | oo 3425130 | oo 8,386,023
13, TOMAL ..ot | reese e 1,596,350,300 | .cooovvvvrcrirninne 1,463,051,421 | oo 2,842,603,778

DETAILS OF WRITE-INS

T003. R

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of June 30, 2012 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

Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principle No. 101, Income Taxes, a Replacement
of SSAP No. 10R and SSAP No. 10 (“SSAP 101"). SSAP 101 amends the deferred tax asset admittance test set forth in SSAP 10R,
Income Taxes — A Temporary Replacement of SSAP 10, by limiting the admissibility thresholds based on current period risk-based
capital levels and modifying disclosure requirements. The adoption of SSAP 101 did not impact the Company’s financial statements.

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.

3. The following table shows each security with an OTTI charge recognized in the first quarter of 2012:

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows  Income Statement After OTTI Time of OTTI Reported
12641QAF9 S 1,461,296 $ 1,389,777 $ 71,519 $ 1,389,777 $ 459,979 3/31/12
46627MAD9 3,854,414 3,499,807 360,451 3,493,963 3,128,538 3/31/12
46627MEC7 2,329,582 2,193,763 135,818 2,193,764 1,969,372 3/31/12
46632YAC8 20,094,321 18,262,499 849,361 19,244,960 19,244,960 3/31/12
46635BAD3 9,488,309 9,363,941 124,367 9,363,942 8,164,637 3/31/12
47232DAK8 241,193 194,148 47,045 194,148 178,773 3/31/12
47232DBB7 564,296 488,510 75,786 488,510 717,134 3/31/12
47232DBJO 308,472 288,276 20,196 288,276 238,096 3/31/12
47232VAJ1 66,221 42,122 24,099 42,122 74,137 3/31/12
47232VCNO 581,045 523,376 57,669 523,376 212,117 3/31/12
47232VDS8 496,869 417,036 79,833 417,036 216,298 3/31/12
47232VEG3 82,793 45,043 37,750 45,043 106,042 3/31/12
47232VGK2 865,562 589,031 276,531 589,031 770,064 3/31/12
525241AL9 1,527,566 971,566 79,536 1,448,030 1,448,029 3/31/12
75970JAX4 1,886,631 1,180,818 181,373 1,705,258 1,705,258 3/31/12
86359LNA3 6,020,839 5,931,764 89,075 5,931,764 4,625,694 3/31/12
41161GAC7 372,217 303,580 50,658 321,559 321,560 6/30/12
46632YABO 621,654 580,917 40,737 580,917 579,866 6/30/12
472321AD0 376,850 202,557 174,293 202,557 202,557 6/30/12
472321AH1 113,056 32,975 80,081 32,975 32,974 6/30/12
47232AAH1 1,501,516 1,244,818 256,698 1,244,818 954,406 6/30/12
47232VEAG 1,336,802 1,317,701 19,101 1,317,701 795,245 6/30/12
525241AL9 1,442,441 951,145 17,633 1,424,808 1,424,826 6/30/12
93934NAR6 399,748 387,342 12,406 387,342 368,759 6/30/12

Total S 3,162,016

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
$ 655,569,822 $  (17,925,245) $ 477,786,761 $ (60,294,303)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,  subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 2012. 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.

Q07



Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

A.

1. Components of deferred tax assets and deferred tax liabilities:

INCOME TAXES

Notes to Financial Statements

Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principle No. 101, Income Taxes, a
Replacement of SSAP No. 10R and SSAP No. 10 (“SSAP 101"). SSAP 101 amends the deferred tax asset admittance test set forth
in SSAP 10R, Income Taxes — A Temporary Replacement of SSAP 10, by limiting the admissibility thresholds based on current
period risk-based capital levels and modifying disclosure requirements. The adoption of SSAP 101 did not impact the Company’s
financial statements.

Deferred tax asset

s and deferred tax liabilities

DTAs)

Q07.1

06-2012 12-2011 Change
Description Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Gross deferred
tax assets $81,376,153  $27,364,904 $108,741,057 $77,689,272 21,167,753  $98,857,025 $ 3,686,881 $6,197,151 $ 9,884,032
Statutory
valuation a a ; a ; ; R : R
allowance
adjustment
Adjusted gross
deferred tax
asset 81,376,153 27,364,904 108,741,057 77,689,272 21,167,753 98,857,025 3,686,881 6,197,151 9,884,032
Gross deferred
tax liabilities
16,195,865 3,608,894 19,804,759 16,977,146 - 16,977,146 (781,281) 3,608,894 2,827,613
Net deferred tax
assets (liability)
before
admissibility test 65,180,288 23,756,010 88,936,298 60,712,126 21,167,753 81,879,879 4,468,162 2,588,257 7,056,419
Deferred tax
assets
nonadmitted (29,486,364) - (29,486,364) (24,996,764) - (24,996,764) (4,489,600) - (4,489,600)
Net admitted
deferred tax
asset/(liability) $35,693,924  $23,756,010 $59,449,934 $35,715,362  $21,167,753  $56,883,115 (21,438)  $2,588,257  $2,566,819
. Admission calculation components:
06-2012 12-2011 Change
Description Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Admission
calculation under
f1la —filc.
Admitted
pursuant to
f1la. $35,693,924  $16,173,423 $51,867,347 $35,715,362  $12,593,992  $48,309,354 $ (21,438) $3579,431  $3,557,993
Admitted
pursuant to
f11.b. (lesser of
i. orii) - 11,191,481 11,191,481 - 8,573,761 8,573,761 - 2,617,720 2,617,720
1L.b.. - 11,191,481 11,101,481 - 8,573,761 8,573,761 - 2,617,720 2,617,720
TLLbi XXXXXXX XXXXXXX 160,113,408 XXXXXXX XXXXXXX 147,786,138 XXXXXXX XXXXXXX 12,327,270
Admitted
pursuant to
fil.c. 16,195,865 - 16,195,865 16,977,146 - 16,977,146 (781,281) - (781,281)
Total admitted
under f1l.a. —
fil.c. 51,889,789 27,364,904 79,254,693 52,692,507 21,167,753 73,860,260 (802,718) 6,197,151 5,394,433
Deferred tax
liabilities (16,195,865) (3,608,894)  (19,804,759) (16,977,146) - (16,977,146) 781,281 (3,608,894) (2,827,613)
Net admitted
deferred tax
asset/(liability)
under f1l.a.-
fil.c. $35,693,924  $23,756,010 $59,449,934 $35,715,362  $21,167,753  $56,883,115 $ (21,438) $2,588,257 $2,566,819
3.  Used in 111.b. to qualify the Company to use 3 years for the 11.b.i. calculation and 15% for the 11.b.ii. calculation:
06-2012
a  Total adjusted capital $1,218,702,760
b Authorized control level $ 157,034,279
Adjusted capital /Authorized control level 776%
4. Impact of Tax Planning Strategies:
06-2012
Ordinary Capital Total
Percent Percent Percent
a Adjusted Gross DTAs
(% of Total Adjusted Gross DTAS) 0% 15.6% 15.6%
b Net Admitted Adjusted Gross DTAs
(% of Total Net Admitted Adjusted Gross 0% 23.4% 23.4%




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

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

C. The provision for incurred taxes on earnings for the following periods are: 06-2012 12-2011
Federal income tax on operations $ 66,067,021 $ 57,631,853
Tax on foreign investment income 5,304 -
Tax incurred (excluding capital gains tax) 66,072,325 57,631,853
Federal income tax expense on net capital gains / losses 3,579,431 10,599,490
Utilization of capital loss carryforward - -
Federal income tax expense $ 69,651,756 $ 68,231,343

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

06-2012 12-2011 Change
Deferred tax assets resulting in book/tax differences in:
Ordinary:
DAC premium tax $ 39,914,225 $ 36,622,422 $ 3,291,803
Reserves 29,380,056 27,517,702 1,862,354
Deferred compensation 2,168,931 2,146,168 22,763
Net operating loss carryforward (Old West) 1,035,055 1,200,669 (165,614)
Accrued expenses 6,112,055 5,877,485 234,570
Other 2,765,830 4,324,826 (1,558,996)
Total ordinary deferred tax assets 81,376,152 77,689,272 3,686,880
Capital:
Security-related adjustments 27,364,554 16,956,114 10,408,440
Unrealized losses - 3,110,011 (3,110,011)
Other 350 1,101,628 (1,101,278)
Total capital deferred tax assets 27,364,904 21,167,753 6,197,151
Total deferred tax assets 108,741,056 98,857,025 9,884,031
Deferred tax assets nonadmitted (29,486,364) (24,996,764) (4,489,600)
Admitted deferred tax assets 79,254,692 73,860,261 5,394,431
Deferred tax liabilities resulting book/tax differences in:
Ordinary:
Section 807(f) amortization 5,335,203 5,897,538 (562,335)
Depreciation / other 10,860,661 11,079,608 (218,947)
Total ordinary deferred tax liabilities 16,195,864 16,977,146 (781,282)
Capital:
Unrealized gains 3,608,894 - 3,608,894
Total capital deferred tax liabilities 3,608,894 - 3,608,894
Total deferred tax liabilities 19,804,758 16,977,146 2,827,612
Total net deferred admitted tax assets $ 59,449,934 $ 56,883,115 $ 2,566,819

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

06-2012 12-2011 Change
Total deferred tax assets $108,741,057 $ 98,857,025 $ 9,884,032
Total deferred tax liabilities 19,804,759 16,977,146 2,827,613
Net deferred tax assets $ 88,936,298 $ 81,879,879 7,056,419
Tax effect of unrealized gains (losses) 6,718,906
Change in net deferred income tax (Page 4, line 40) $ 13,775,325
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

10.

11.

12.

13.

14.

15.

16.

Notes to Financial Statements

D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

06-2012 12-2011
Provision computed at statutory rate (operations and realized gains / losses) $ 40,967,287 $ 81,017,669
Permanent differences:
Affiliated dividends - (2,100,000)
Dividend exclusion (30,048) (40,222)
Stock options (76,436) 43,654
Company-owned life insurance (715,319) (1,414,022)
Provision to return adjustments - (171,084)
Other (743,101) (931,590)
Total permanent differences (1,564,904) (4,613,264)
Timing adjustments:
Investment differences 10,857,406 (2,098,472)
Reserves 2,612,694 3,073,520
DAC tax adjustment 3,291,803 6,024,349
Accounts payable 76,284 301,609
Provision to return adjustments - (660,734)
Other (1,387,832) (1,031,845)
Total timing adjustments 15,450,355 5,608,427
Other adjustments:
Unrealized gain (loss) on options 14,793,715 (13,781,489)
Total other adjustments 14,793,715 (13,781,489)
Federal income tax expense on operations and realized gains / losses $ 69,646,453 $68,231,343
Gross change in deferred tax asset:
Timing adjustments $ (15,450,355) $ (5,608,427)
Impact of nonadmitted assets 2,432,349 (795,382)
Unrealized gains / losses 6,718,906 (9,888,555)
Other (757,319) 213,398
Total change in deferred tax asset recorded directly to surplus (7,056,419) (16,078,966)
Total statutory income tax expense $ 62,590,034 $ 52,152,377
E. (1) AtJune 30, 2012, the Company has no pre-tax capital loss carryforward. Due to the merger of Old West Annuity &

Life Insurance Company into the Company at December 31, 2007, the Company has a pre-tax operating loss
carryforward of $2,957,301. 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
06-2012 $ 66,072,325 $ 3,579,431 $ 69,651,756
2011 $ 58,463,670 $ 10,599,490 $ 69,063,160
2010 $ 56,009,684 $ 1,994,502 $ 58,004,186

(3) At June 30, 2012 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 became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with the FHLB
and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned $25.7 million of
FHLB stock at June 30, 2012 and December 31, 2011. The Company borrowed $240.0 million through the FHLB membership in the 4"

quarter of 2011. The Company also posted collateral to the FHLB of assets with a fair value of approximately $306.8million as of June
30, 2012. 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 — No significant change.
CONTINGENCIES - No significant change.
LEASES - No significant change.

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

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

A & B - No significant change.

C. The Company had no wash sales.

18. GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED A&H PLANS AND THE UNINSURED PORTION OF
PARTIALLY INSURED PLANS — No significant change.

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS — No significant
change.
20. 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 $ -8 - $ - $ -
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential mortgage-backed securities - - 396,367 397,367
Commercial mortgage-backed securities - - - -
All other Bonds - 1,984,949 60 1,985,009
Total Bonds - 1,984,949 396,427 2,381,376
Non-affiliated common stock 210,946,768 6,009,903 70,214,250 287,170,921
Non-affiliated preferred stock - - - -
Equity index call options - 119,651,488 - 119,651,488
Interest rate swaptions 2,322,280 2,322,280
Total assets accounted for at fair value $ 210,946,768 129,968,620 $ 70,610,677 $ 411,526,065
2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total gains Total gains
Transfers out (losses) (losses) Purchases
Balance at Transfers of Level 3 to included in Net included in and Sales and Balance at
12/31/2011 into Level 3 Level 2 Income Surplus Issuances Settlements 06/30/2012
States, municipalities
and political
subdivisions $ - $ - $ - $ - $ - $ - -8
Residential MBS 1,917,771 407,123 (1,925,923) (19,638) 17,034 - -
All other bonds 60 - - - - - -
Non-affiliated common
stock 44,348,300 - - - 166,450 25,699,500 - 70,214,250
Non-affiliated preferred
stock - - - - - - -

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.
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21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

Notes to Financial Statements

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. In addition, AMMC communicates
directly with the pricing service regarding the methods and assumptions used in pricing, including verifying, on a test basis,
the inputs used by the service to value specific securities.

OTHER ITEMS — No significant change.

EVENTS SUBSEQUENT

On May 10, 2012, Great American Financial Resources, Inc. (“GAFRI”), the ultimate parent of the Company, and certain of its
subsidiaries entered into an agreement (the “Agreement”) to sell their Medicare Supplement and other health businesses to Cigna
Health and Life Insurance Company (the “Buyer”). Pursuant to the Agreement, the Buyer will become the ultimate parent of
American Retirement Life Insurance Company, Central Reserve Life Insurance Company, Loyal American Life Insurance
Company, Provident American Life & Health Insurance Company, United Benefit Life Insurance Company and Ceres Sales of
Ohio, LLC (the “Targets”). Prior to the sale of the Targets, those companies (other than Ceres Sales of Ohio which is not an
insurance company) will reinsure any life or annuity business they hold to GALIC. Also, GALIC, Continental General Insurance
Company (“CGIC") and United Teacher Associates Insurance Company (“UTAIC") will reinsure all Medicare Supplement and other
health business they hold into Loyal American Life Insurance Company, prior to the sale of the Targets. Completion of these
transactions is subject to receipt of certain regulatory approvals and is expected to be completed in late third or early fourth quarter
2012. CGIC and UTAIC have agreed that for up to two years following completion of these transactions, those companies will
continue to write Medicare Supplement and other health business with all that business being reinsured by one of the Targets.
The Company does not expect the agreement to have a significant impact on the operations and capital of GALIC.

REINSURANCE

A. No significant change.

B. No significant change.

C. No significant change.

RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION — No significant change.
CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES — No significant change.

INTERCOMPANY POOLING ARRANGEMENTS — No significant change.

STRUCTURED SETTLEMENTS — No significant change.

HEALTH CARE RECEIVABLES - No significant change.

PARTICIPATING POLICIES - No significant change.

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

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

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

LOSS/CLAIM ADJUSTMENT EXPENSES — No significant change.
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2.1

2.2

41

42

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

required by the Model Act? Yes[X]
If yes, has the report been filed with the domiciliary state? Yes [X]
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[ ]
If yes, date of change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ]
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[ ]
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]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011.....
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.....
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.......
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[
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] NoJ
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[ ]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ]
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]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

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

Great American Advisors Cincinnati, OH No No No Yes
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X]
(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[ |
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[ ]

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

Qo8

NAL ]

NA[X]

NIA[X]

No [X]

No[X]

No[ ]

No[ ]

No [X]

No[X]



Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

10.1

10.2

111

1.2

141

14.2

15.1

15.2

PART 1 - FINANCIAL

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

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

PART 1 - INVESTMENT

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

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

Mortgage Loans on Real Estate
All Other

Book/Adjusted Carrying Value

for use by another person? (Exclude securities under securities lending agreements.) Yes[ ]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: B
. Amount of real estate and mortgages held in short-term investments: G
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X]
If yes, please complete the following: 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value

No[X]

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
Total Investment in Parent included in Lines 14.21 t0 14.26 @bove...........ccccovvrrerrerneencireininnenes

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

32,253,358

€ P P P P P PP

...207,034,759

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [X] No[ ]
If no, attach a description with this statement.
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, 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
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
PART 1 - INVESTMENT

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:
140661AK5 CAPMARK FINL GRP B FR 09-30-15 C11
277461275 EASTMAN KODAK DIP TL L+750 7/20/13
29247ZZA5 ENTOUCH SYSTEMS REV L+550 12/31/13
292477770 ENTOUCH SYSTEMS TL L+550 12/31/13
452511274 IM BRANDS LLC TL 8.50 9-28-16
616862221 MORGAN JOSEPH TRIARTISAN GROUP SERIES D
96928*EN3 VET AFFAIRS MANSFIELD OH 4.16 6/15/33
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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:

Long-term mortgages in good standing Amount

T o T (0T (oo T3PS SU . SO P USRS
1.12  Residential mortgages 1,916,010
113 Commercial mortgages 355,749,935
1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 357,665,945

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]
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
D
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlADAMA......ivieceieeeesee s AL | i Lo e 242,779 | .....26,698,431 | ..ccoovveriiirienenn 108,569 [ oo | v 27,049,779
2. o 215,558 | 281,542 | 34,590 | e | e .
3. Arizona.... oo 552,824 22, 793 126 | ..
4. Arkansas..... o 13,725,786 |..
5. California. o ...125,118,210 | ..
6. Colorado..... vl | 000000.340,790 | ......15,488,995 | ..o 76,967 | s | i 15,906,753 |..
7. Connecticut. I ....55,501,414
8. DEIAWAIE........cvieiieieie e L
9. District of COlUMDIA..........ccccererrireieieirieie e DC|...... L
10.  Florida................. o
11.  Georgia... I
12, HAWAI# v L
13, 1dAN0.....e s L
14, lllinois. o ....62,746,332 |..
15.  Indiana o ...44,185,599 |..
16. lowa........ vl | 00000 135,961 | .....8,225,425 |00 255,826 | e [ i
17.  Kansas.... vl | 217,345 | .....8,651,040 .o 247,924 | | .
18.  Kentucky. o ....32,353,690 | ..
19.  Louisiana. o ....25,420,191
20. Maine...... vl | 00 132,384 | 9,728491 A9 | [ .
21.  Maryland. o ....28,461,425 |..
22. Massachusetts o ....32,330,097
23.  Michigan...... o ....82,034,720
24. Minnesota... . IO ....27,749,992
25, MISSISSIPPI...eoveeereeirrereisinieiseisirssseeessssesseese s sseesessnses L 18,229,617
26, MISSOU.....cvereieiriiieieissiseseese ettt nnns L 22,934,071
27. Montana.. el | 15,280 | 1,922,741 | 1,825 [ |
28. Nebraska. vl | 169,677 | ..5,234,989 | 78,365 | [ i
29. Nevada........ - LA1977175
30. New Hampshire o L2154 477 L
31.  New Jersey..... I ....64,731,636
32.  New Mexico el | e 247,329 | 4,522,893 | D0 [ [
33.  New York..... N | 000000 155,205 | ..0009,049,757 | 3418 | |
34.  North Carolina. o
35.  North Dakota... vl | BT 779 | 2,290,733 | oo [ e | e ..
36. Ohio............ - ....84,575,733 | ..
37.  Oklahoma . o ....10,380,100 |..
38, OFBUON.....oecveceieeieesete ettt b s e Loververes | 000 156,934 | .....15,152,633 | ..ovcvciieeenn4,604 | o [ e 15,354,171
39, Pennsylvania..........ccoeoeieueinereesiessse s Lo | 00000 1,199,251 | ......95,061,008 | ....oovveveverererenennn 25,829 | e | e 96,286,087
40. Rhode Island... o
41.  South Carolina. IO
42.  South Dakota L \
43. Tennessee Lovoreoree | e 480,430 | ......52,659,348 |....cocvviiirereenn. 508,189 | oo | e 53,647,966
44. Texas...... b ....65,207,136 | ..
45.  Utah..... - ...21,938,219 |..
46. Vermont.. el | e 43,859 | ... 3,448,208 | ..o 10,295 | e | 3,502,363 |..
47. Virginia.... - ....46,412,507
48.  Washington. b ....35,352,041
49.  West Virginia... o
50. Wisconsin.... Lo
51, WYOMING...ooiveiiitcieictcee et Lo | e 26,356 | 11,105,612 | o325 [ |00 1,132,293 | e
52.  American Samoa
53.  Guam..............
54.  Puerto Rico......
55.  US Virgin Islands
56. Northern Mariana Islands
57. Canada.......cccceoevirrrnnnes .
58.  Aggregate Other Alien. .0 ..0
59. Subtotal ..6,197,893 ..3,227 411
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 | .....27,650,185 | .1,560,292,685 |....................6,212,810 | ......ceeevnennn.0 | 11,594,155,680 | ....... 3,227,411
96.  Plus Reinsurance ASSUMEd..........ccouueuivrireierneeeiereisssessesessssennes e XX i | i 83T | e 71943 [t | | cersrienenas 74 774
97. Totals (All Business)............ .1,594,230,454
98. Less Reinsurance Ceded..........oovvvenrerrerrenieresennenseneenieiens |eoe XXXvaee | 000 13,778,659 | iieeenn21,494 |l 1485714 | e [ 15,285,867
99. Totals (All Business) less Reinsurance Ceded .1,578,944,587
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




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Capital Trust Il
American Financial Capital Trust IlI

American Financial Enterprises, Inc.
American Money Management Corporation

American Financial Capital Trust IV

{

American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (51%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Hangar Acquisition Corp.
PLLS, Ltd.

Lease & Loan Insurance Services Limited
Premier Lease & Loan Services Insurance Agency, Inc.

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Risico Management Corporation
Atlas Building Company, LLC
Dixie Terminal Corporation
Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.

HH 1

* Denotes insurer

GAI Indemnity, Ltd. #
Marketform Group Limited (71.6%)
Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited
Gabinete Marketform SL

Marketform Australia Pty Limited

Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #

Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
DE 20-1548213
AL 20-1574094
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BM
OH 31-1446308
WA 91-1508643
GB
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 27-4521779
OH 31-0823725
OH 31-1733037
BM 98-0606803
GB 98-0556144
GB
GB
GB
GB 98-0412245
GB
ES
AU
IT
GB
GB
GB 98-0431601
GB




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Financial Resources, Inc. » DE 06-1356481
AAG Holding Company, Inc. OH 31-1475936
Great American Financial Statutory Trust IV CT 58-646032
Great American Life Insurance Company * OH 13-1935920 63312
Aerielle IP Holdings, LLC » OH 45-2969767
Aerielle, LLC » DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661
Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277
Bay Bridge Marina Management, LLC (85%) MD 27-0513333
Brothers Management, LLC (99%) FL 20-1246122
FT Liquidation, LLC OH 45-3988240
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC - Sorrento, LLC ~ FL
GALIC - Stoneleigh, LLC FL 45-3829557
GALIC Brothers, Inc. (80%) OH 31-1391777
GALIC Pointe, LLC » FL 45-1144095
Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * IL 45-0252531 67083
Skipjack Marina Corp. MD 52-2179330
Loyal American Holding Corporation OH 20-3568924
Loyal American Life Insurance Company * OH 63-0343428 65722
American Retirement Life Insurance Company * OH 59-2760189 88366
GALAC Holding Company OH 45-4121852
Great American Life Assurance Company * OH 95-2496321 62200
United Teacher Associates, Ltd. TX 74-2180806
United Teacher Associates Insurance Company * TX 58-0869673 63479
AAG Insurance Agency, Inc. KY 31-1422717
Ceres Group, Inc. DE 34-1017531
Central Reserve Life Insurance Company * OH 34-0970995 61727
Provident American Life & Health Insurance Company * OH 23-1335885 67903
United Benefit Life Insurance Company * OH 75-2305400 65269
Ceres Administrators, L.L.C. DE 34-1880408
Ceres Sales, LLC DE 34-1947043
Ceres Sales of Ohio, LLC OH 34-1970892
HealthMark Sales, LLC DE 34-1920479
Continental General Corporation NE 47-0717079
Continental General Insurance Company * OH 47-0463747 71404
Continental Print & Photo Co. NE 47-0562685
QQAgency of Texas, Inc. TX 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Holding, Inc. OH 42-1575938
Agricultural Services, LLC OH 27-3062314
United States Commodities Producers, LLC (75%) MT 45-4110027
United States Livestock Producers, LLC (75%) NV 27-2354685
Livestock Market Enhancement Risk Retention Group * » NV 27-4395897 14084
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. TX 59-1671722
Great American International Insurance Limited * IE
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
Premier International Insurance Company * TC 98-0627464

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.1



Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)
Brothers Le Pavillon, LLC
Brothers Le Pavillon (SPE), LLC
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Warranty Company
GAIl Warranty Company of Florida
GAIl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Claims Services, Inc.
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Key Largo Group, Inc.
National Interstate Corporation (52.4%)
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
Triumphe Casualty Company *
Vanliner Group, Inc.
TransProtection Service Company
Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited
Insurance (GB) Limited *
Pinecrest Place LLC

PLLS Canada Insurance Brokers Inc. *

Professional Risk Brokers, Inc.

Strategic Comp Holdings, L.L.C.
Strategic Comp Services, L.L.C.
Strategic Comp, L.L.C.

One East Fourth, Inc.

Pioneer Carpet Mills, Inc.

Superior NWVN of Ohio, Inc.

TEJ Holdings, Inc.

Three East Fourth, Inc.

H

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
DE 20-5173494
DE 20-5173589
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MX
MX
KS 39-1404033
NY 13-3628555
NY
OH 31-1753938
FL 31-1765544
CN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
DE 31-1228726
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
TX 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
KY 98-0191335
VI 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
OH 95-3623282 41106
DE 43-1415856
MO 43-1254631
MO 86-0114294 21172
BM
MT 20-5546054
GB
GB
FL 27-2226948
CN 871850814
IL 31-1293064
LA 72-1331800
LA 36-4517754
LA 32-0050970
OH 31-0686194
OH 31-0883227
OH 31-1737792
OH 31-1119320
OH 31-0728327




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
31-1544320 | ....oovvrnnne. 0000944707 |NYSE................ American Financial Group, INC........cccocvvvieirrininreiniens UIP oo e OWNEISNIP. ...t | eveirreririnns et ennsas | ereees
316549738 | ...vvvereienn | e | e American Financial Capital Trust Il..........cccocovvvrvirrinnnnn. NIA............. American Financial Group, INC........cccocvvvierrerinieinins Ownership......... ...100.000 | American Financial Group, INC........cccccovrvres | vevnees
16-6543606 | .....oovvreverens | crvrerirerrerenins | cereeineieirerienineene American Financial Capital Trust lll..........cccccovonerereninne. NIA. ..o American Financial Group, INC..........ccovueerererninerninne Ownership......... ...100.000 | American Financial Group, INC..........ccoevvveres | voeene
16-6543609 | ..o | e | cereeiseieeeserenieene American Financial Capital Trust IV..........ccocovevereiniins NIA. ..o American Financial Group, INC..........cccoueenereiniinerninne Ownership......... ...100.000 | American Financial Group, INC..........cccovvvenes | venene
310996797 | ... | e | e American Financial Enterprises, INC..........cc.ccoveerienennn. NIA...coo. American Financial Group, INC..........ccccevvereinenirennees Ownership......... ...100.000 | American Financial Group, INC.........ccccovveeres | evnee
31-0828578 | ..o [ vrreeeieereieinis | e American Money Management Corporation NIA............. American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccovevees | ovne.
27-1577326 | oo | e [ American Real Estate Capital Company, LLC.................. NIA......ccc... American Money Management Corporation.................... Ownership......... | ... 80.000 |American Financial Group, INC........c.ccoecvviees | coreae
27-2829629 | ....covveverrees et [ MidMarket Capital Partners, LLC American Money Management Corporation.................... Ownership........ | ..... 51.000 |American Financial Group, INC.........cc.ceovevveves [ vorenee
41-2112001 | oo [ [ APU Holding Company American Financial Group, INC........cccccvvererierrenieneinns Ownership......... ...100.000 | American Financial Group, INC..........cccvveves | vevees
23-6000765 | ...oovevevrrernen | cereerirererrrieens [ v American Premier Underwriters, INC..........ccovvvvvnieinnnns APU Holding ComMpany..........ccceeurrrereieerneneiseennennnns Ownership......... ...100.000 | American Financial Group, INC..........ccceveves | vevees
23-6297584 | ... e [ The Associates of the Jersey Company..........ccccoeurverinee American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC........cccccovreres | veveee
37-1094159 | .o [ | e Cal Coal, INC...vvvvrcrcecesee s American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccovrvres | covnee
95-2802826 | ......cvuvrrens [ crrerirrirerrinns e Great Southwest Corporation...............ccceeereereerereereneen. American Premier Underwriters, Inc...........cccooeevuenrenee. Ownership......... ...100.000 | American Financial Group, INC..........cccovevnes | vonene
35-60016971 | ...oveeercrcen | e | e The Indianapolis Union Railway Company.... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC.........ccccovveeres | evnee
13-6400464 | ..o | e | e Lehigh Valley Railroad Company. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC.........ccccovevevs | evnee.
20-1548213 | ..o | e [ Magnolia Alabama Holdings, INC.........cccccoveeiienicinnns American Premier Underwriters, INC........cccoooevvvevrveinnnnn. Ownership......... ...100.000 | American Financial Group, INC.........ccccoveveis | ovne.
20-1574094 | ..o | e [ Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccoueveus | evne.
13-6021353 [ ..o | e [ e The Owasco River Railway, INC.........ccccovrevriniereirinnnns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC..........cccoveves | vevee
31-1236926 PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC.........cccceveres | veveee
. | 76-0080537 . | PCC Technical Industries, Inc. .. | American Premier Underwriters, Inc . | Ownership .| ...100.000 | American Financial Group, Inc...
31-1388401 PCC Maryland Realty Corp PCC Technical Industries, INC.........ccccoevrereerininrennens Ownership......... ...100.000 | American Financial Group, InC..........ccceveenee
06-1209709 Penn Central Energy Management Company................. NIA. ..o American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, InC.........cccocurvnee
. |23-1537928 . | Penn Towers, Inc.... .. | American Premier Underwriters, Inc.... . | Ownership......... | ...100.000 | American Financial Group, Inc...
23-6000766 Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... | ... 66.670 | American Financial Group, INC........c.ccccceviees | coreee
23-6207599 | ...ovviveiireien | e [ Pittsburgh and Cross Creek Railroad Company............... NIA.....ccc... American Premier Underwriters, Inc Ownership......... | ... 83.000 |American Financial Group, INC........c.ccoeevviees | cornee
23-1707450 | ..o | e [ Terminal Realty Penn Co..........ccccvvvvreinicnicecees NIA.....cc.c... American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, INC.........ccccovevees | evne.
231675796 | ..o | e [ Waynesburg Southern Railroad Company.............c......... NIA....coeeee American Premier Underwriters, INC..........ccoccovviivrinnnns Ownership......... ...100.000 | American Financial Group, INC..........cceeveres | vevees
.......................................................................................................... GAl Insurance Company, Ltd APU Holding Company. Ownership......... | ...100.000 | American Financial Group, INC.........cccccvveres | vevees
........................ 311446308 | ......ccoooveern | ceverrreireiiens | evevessienenennnn | Hangar Acquisition Corp APU Holding Company. Ownership......... | ...100.000 | American Financial Group, INC.........ccccvveres | verees
........................ 911508643 | .....ovovrererree | cerrerreinienens | eererresennenenninns [ PLES, Lo APU Holding Company...........ccccecrevvevirerreerienrenrennnne. | OWNErShip......... | ...100.000 | American Financial Group, INC.........ccccovevvev [ vorenee
.......................................................................................................... Lease & Loan Insurance Services Limited...............c....... NIA et |PLLS, L. e | OWNEISHIP.......... | ...100.000 | American Financial Group, InC..........ccccoovee [ connee
........................ 911242743 | ..o | v | cereiresenieenn. | Premier Lease & Loan Services Insurance Agency, Inc... NIA............. |APU Holding Company.........cccccoreuveerenenereenenereeneeneen. | OWNEIShip......... | ...100.000 | American Financial Group, INC.........cccovvvreus [ covenes
............................................................................... 91-1508644 | .......coovvovvees | cererrerereinens | cereereiresneneenn. | Premier Lease & Loan Services of Canada, Inc............... NIA............. |APU Holding Company..........cccccorevvverevenereeneeneeeneeneee. | OWNEIship......... | ...100.000 | American Financial Group, INC..........ccocvvreus [ vovenee
0084. | American Financial Group, Inc........ 22179...... 95-2801326 | ....vvvvevrrraees [ rrrereirieieinis | e Republic Indemnity Company of America.............ccco...... IA.... . |APU Holding Company...........ccccovuereeriierniersniereennns Ownership......... ...100.000 | American Financial Group, INC.........ccccvvevees | evnn.
0084. | American Financial Group, Inc........ 43753...... 311054123 | oo [ | e Republic Indemnity Company of California...................... IA.... . | Republic Indemnity Company of America...............cc..... Ownership......... ...100.000 | American Financial Group, INC.........ccccoveeus | evne.
............................................................................... 31-1262960 | ...c.ovovverervies [ cvrreerriennis [ ceeriiessieeennnn. | Risico Management Corporation.........c.c.eveeceerievinn. NIA............. |APU Holding Company..........ccccccecvuvvnirenrniesnnrenne. | OWnErship......... | ...100.000 | American Financial Group, INC.......c.cccocevviees | voree




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
............................................................................... 27-4521779 | ..o [ cererevennenes [ v | Atlas Building Company, LLC.......cocvvvvevevcvcviencnineee | OHeceo | NIALL............ | American Financial Group, Inc..........ccccccvvvvvereincenenene. | OWnership......... | ...100.000 | American Financial Group, INC........ccccovveenes | covnee
........................ 31-0823725 | .....ovvevvvees [ vreeveeenis | ceeereesiseeienenenn. | DiXie Terminal Corporation...........ccvveeecvcniveenieecnceees |OHucceo [ NIALL............. | American Financial Group, InC.........cccccccvveveivieininnene. | Ownership......... | ...100.000 | American Financial Group, INC........c.ccocceviees | cvree
........................ 31-1733037 | oo [ vveeveeenins | cevveesiseeeeennn. | Flextech Holding Co., INC.vcvciviccvceecceviceeeee. |OHu | NIALL........ | American Financial Group, InC........ccccccccvieeveicieininnen. | Ownership......... | ...100.000 | American Financial Group, INC........c.ccoooeviees | cvreee
............................................................................... 98-0606803 | ........coecvrvever [ correrrrrevinrins | covreresiseennnenen. | GAI Holding Bermuda Ltd.........ccccoovevicccveincnnceneeee | BMu [ NIALL............. | American Financial Group, InC........cccccoecvieveieieirienne. | Ownership........ | ...100.000 | American Financial Group, INC.......ccccooevvies | cornee
........................ 98-0556144 | ......oovvevereen | cerrerrieireiiens | erveeeensniesennen | GALINdemNity, Ltd.......coveieieeccee e GAI Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, INC..........ccceveves | vevee
Marketform Group Limited...........cvvviereernrnieiennns GAI Holding Bermuda Ltd Ownership......... | ..... 71.800 | American Financial Group, INC.......cccccevvereies [ vovenee
Marketform Holdings Limited Marketform Group Limited Ownership......... ...100.000 | American Financial Group, Inc
. | Caduceus Underwriting Limited.. 1A Marketform Holdings Limited... .. | Ownership .| ...100.000 | American Financial Group, Inc...
Lavenham Underwriting Limited...........ccoovevvininnnininne IA.... . | Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc

Marketform Limited Marketform Holdings Limited...........cccooerivinrnininenee Ownership......... ...100.000 | American Financial Group, Inc
. | Gabinete Marketform SL. .. | Marketform Limited . | Ownership......... | ...100.000 | American Financial Group, Inc...
Marketform Australia Pty Limited Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc

Studio Marketform SRL.........ccovevirnriereeeeienes Marketform Limited..........cccoovivniinnieeeiieeeesiens Ownership......... ...100.000 | American Financial Group, INC.........ccccvuevees [ evnee
Marketform Management Services Limited...................... GB........... NIA........... Marketform Holdings Limited...........ccccccoevivieiiiriiiinennes Ownership......... ...100.000 | American Financial Group, INC..........cccovevves | vevee
Marketform Managing Agency Limited............cccoevrrunene GB.......... NIA............. Marketform Holdings Limited...........ccoovevivierinininnnns Ownership......... ...100.000 | American Financial Group, INC........cccccvveres | veveees
Sampford Underwriting Limited A Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, INC........cccccovveres | veveees
.......................................................................................................... Marketform Trust Company Limited Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, INC........ccccccvvvres | veveee
............................................................................... 06-1356481 | ......ocovvrevnes [ coverererecnes [ v, | Great American Financial Resources, Inc............cocoeeeee. | DE....o. [UIP............. | American Financial Group, InC..........cccocovvverereinnenen. | Ownership......... | ...100.000 | American Financial Group, InC..........ccoevevvnes | 1.
B1-1475936 | ..o | e | e AAG Holding Company, Inc. Great American Financial Resources, InC..........c.ccoceeee.. Ownership......... ...100.000 | American Financial Group, INC.........ccccovvvres | cevnee
58-B46032.. | ...oevvrererrcen | e | e Great American Financial Statutory Trust V. CTovieee NIA...cooee. AAG Holding Company, INC.........c.cveeeeuneenirereirierinenes Ownership......... ...100.000 | American Financial Group, INC.........ccccovveeres | cevnee
131935920 | ..o | e | e Great American Life Insurance Company............cccoueeunne (O] S U AAG Holding Company, INC.........cccccvueurinrvnrierineinenns Ownership......... ...100.000 | American Financial Group, INC.........ccccovevers | evne.
45-29B9767 | ..cvvveveeienn | cereerireeisieins [ v Aerielle IP Holdings, LLC Great American Life Insurance Company. Ownership......... | ..... 62.500 | American Financial Group, InC........c..cccccoene. 2.....
26-4391696 | ......ooveverreres et [ Aerielle, LLC Great American Life Insurance Company. Ownership........ | ..... 62.500 | American Financial Group, InC...........cccceuuue. 2.....
31-1021738 | .o | cerverreerieiieis | e Annuity Investors Life Insurance Company...........ccco...... OH......c.... [D1S J Great American Life Insurance Company............cc........ Ownership......... ...100.000 | American Financial Group, INC..........ccevveves | vevees
27-40782T7 | ..eovevvveeevens v [ Bay Bridge Marina Hemingway's Restaurant, LLC........... MD.......... [DXS J Great American Life Insurance Company. Ownership......... | ..... 85.000 |American Financial Group, INC........ccccovvvvreis [ vovenee
27-0513333 | oo [ [ Bay Bridge Marina Management, LLC..........cccccovrvrirnnnns MD.......... [DXS J Great American Life Insurance Company. Ownership......... | ..... 85.000 |American Financial Group, INC.......cccccevvvreus [ vovenee
20-1246122 Brothers Management, LLC.......c.cccocvervinirerernnineienes Great American Life Insurance Company. Ownership......... | ..... 99.000 |American Financial Group, Inc

. |45-3988240
20-4604276

. | FT Liquidation, LLC........ ..

. .. | Great American Life Insurance Company....
GALIC - Bay Bridge Marina, LLC

Great American Life Insurance Company.

. | Ownership .| ...100.000 |American Financial Group, Inc...
Ownership......... ...100.000 | American Financial Group, Inc

45-5565693 GALIC-Sorrento, LLC Great American Life Insurance Company. Ownership......... | ... 65.000 | American Financial Group, Inc
. | 45-3829557 . | GALIC - Stoneleigh, LLC .. | Great American Life Insurance Company.... . | Ownership .| ...100.000 |American Financial Group, Inc...
311391777 GALIC Brothers, Inc Great American Life Insurance Company. Ownership........ | ..... 80.000 | American Financial Group, Inc

45-1144095 | ..o [ [ GALIC Pointe, LLC......coeveieieieereeieseeseeisisse s Great American Life Insurance Company.
. . | 26-3260520 . | Manhattan National Holding Corporation... .. | Great American Life Insurance Company.... . | Ownership......... | ...100.000 | American Financial Group, Inc...
0084. | American Financial Group, Inc........ 45-0252531 Manhattan National Life Insurance Company. Manhattan National Holding Corporation Ownership......... ...100.000 | American Financial Group, Inc
............................................................................... 52-2179330 | ..oovverrevernes [ evrerrrrervnnes [ eeverevennnncnene. | SKIpjaCk Marina Corp.......uvevencvcreevnireiresisereriesneis Great American Life Insurance Company....................... | Ownership......... | ...100.000 | American Financial Group, INC..........cccccovures | veeene

Ownership......... | ..... 65.000 | American Financial Group, Inc
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............................................................................... 20-3568924 | .......ccoovveee [ cerererenrenes [ s, | LOyal American Holding Corporation...........ocoocvveeeveens | OHeeee | NIALL............ | AAG Holding Company, INC........ccocovvverevvcnreincncrenneene. | OWNEIShip......... | ...100.000 | American Financial Group, INC.......ccccovvvenes | evnee
0084. | American Financial Group, Inc........ 65722...... 63-0343428 | ... | e [ Loyal American Life Insurance Company. . | Loyal American Holding Corporation.............ccocceviveeene Ownership......... ...100.000 | American Financial Group, INC.........ccccovevees | ovne.
0084. | American Financial Group, Inc........ 88366...... 59-2760189 | ...vvvveerrreees [ rrrereirreininins | e American Retirement Life Insurance Company................ OH........... . | Loyal American Life Insurance Company............cc......... Ownership......... ...100.000 | American Financial Group, INC.........ccccoveees [ evne.
............................................................................... 45-4121852 | ..oveeviees | ceerrienieins [ cereeeineenieenens | GALAC Holding Company........coceeveeeveenniesneieenns | OHocc Loyal American Life Insurance Company....................... |Ownership......... | ...100.000 | American Financial Group, InC.........cccccoevees | corenee
95-2496321 | ....ovverereen | e | e Great American Life Assurance Company...................... OH........... A Loyal American Life Insurance Company.............c......... Ownership......... ...100.000 | American Financial Group, INC..........ccceveves | vevee
T4-2180806 | .....coovvevrererne | corerrrieieiieins | e United Teacher Associates, Ltd.........ccveurerrrereirnirinnnns TXeies NIA............. AAG Holding Company, INC........cccccvveurrirereiinninienn. Ownership......... ...100.000 | American Financial Group, InC..........ccceeene 1.
58-0869673 United Teacher Associates Insurance Company.............. United Teacher Associates, Ltd..........cccccvuvrerrrrivinenns Ownership......... ...100.000 | American Financial Group, Inc
. |31-1422717 . | AAG Insurance Agency, Inc .. | Great American Financial Resources, Inc... ..| Ownership .| ...100.000 | American Financial Group, Inc...
34-1017531 Ceres Group, Inc. Great American Financial Resources, InC.........cccccoceneee. Ownership......... ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 61727...... 34-0970995 | .....oovvereiien | e | e Central Reserve Life Insurance Company...........cccoceeeee. . | Ceres Group, INC........cocuveremeererieneerereieeeseesesseeeens Ownership......... ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 67903...... 23-1335885 . | Provident American Life & Health Insurance Company.... Central Reserve Life Insurance Company... .... | Ownership......... | ...100.000 |American Financial Group, Inc...
0084. | American Financial Group, Inc........ 65269...... 75-2305400 United Benefit Life Insurance Company.............cccceeeneee. . | Provident American Life & Health Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc
34-1880408 | ......oveveeeevee e | e Ceres Administrators, L.L.C.........cccooevvviiniiiecicciinn DE........... NIA............. Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, INC.........ccccvuevees [ evnee
34-1947043 | ..o Lo L Ceres Sales, LLC.......occvciceeeceeeee s DE........... NIA............ Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, INC..........cccovevves | vevee
34-1970892 | ..o [ L Ceres Sales 0f Ohio, LLC........c.ccooovvvevvveieiicicceeeen OH........... NIA............ Ceres Sales, LLC........ccccveececeeeceeeeee e Ownership......... ...100.000 | American Financial Group, INC........cccccvveres | veveees
34-1920479 | ..o L Lo HealthMark Sales, LLC Ceres Sales, LLC Ownership......... ...100.000 | American Financial Group, INC........cccccovveres | veveees
AT-0717079 | oo [ [ Continental General Corporation Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, INC........cccccevrvres | veveees
AT7-0483747 | ... e e Continental General Insurance Company...........cccveurenae OH........... A Continental General Corporation...............cocevevenrererenns Ownership......... ...100.000 | American Financial Group, INC..........ccoevvveres | veeene
47-0562685 | ......oooveeerees [ e [ Continental Print & Photo Co Continental General Corporation.............ccoereeneeeeennees Ownership......... ...100.000 | American Financial Group, INC.........ccccovvvres | cevnee
34-1947042 | ... | e e QQAgency of Texas, Inc Ceres Group, INC........c.eerireeneenieenesee e Ownership......... ...100.000 | American Financial Group, INC.........ccccovveeres | cevnee
311395344 | ... e | e Great American AdVISOrS, INC.........ccvevvevveeeieieieeeene OH........... NIA............. Great American Financial Resources, Inc....................... Ownership......... ...100.000 | American Financial Group, INC.........ccccovevers | evne.
42-1575938 | ... | e [ Great American Holding, INC........ccoevvvieieniininicisiiieins OH........... NIA.....cce... American Financial Group, INC........cccoeovvirvrieniiennnne Ownership......... ...100.000 | American Financial Group, INC.........ccovveveis | evne.
27-3062314 | ..o [ [ Agricultural Services, LLC.........cccoeriviereireeieiieiennins OH........... NIA............ Great American Holding, INC..........cccoeviveieriereireininn. Ownership......... ...100.000 | American Financial Group, INC..........ccceveves | vevee
A5-4110027 | ..o [ [ Unites States Commodities Producers LLC..................... MT.....coou. NIA............. Agricultural Services, LLC........cccovveriereerrrenereinns Ownership......... | ..... 75.000 | American Financial Group, INC........ccccevvevveves [ voeenee
27-4395897 | ...oovvveverens e [ Livestock Market Enhancement Risk Retention Group..... [NV........... - Unites States Commodities Producers LLC.... Ownership......... | oo 1.000 |American Financial Group, INC...........coovuuen. 2....
27-2354685 | ... e [ United States Livestock Producers, LLC...........cccocrvvrrenc. NV NIA............. Agricultural Services, LLC Ownership......... | ..... 75.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 14084...... 27-4395897 Livestock Market Enhancement Risk Retention Group..... |NV........... IA.... . | United States Livestock Producers, LLC..........ccccccevvenee Ownership......... | ..... 99.000 |American Financial Group, Inc
0084. | American Financial Group, Inc........ 31-0912199 . | American Empire Surplus Lines Insurance Company....... Great American Holding, InC...........cocovveinireninae ... | Ownership .| ...100.000 |American Financial Group, Inc...
0084. | American Financial Group, Inc........ 31-0973761 American Empire Insurance Company............cccoveeeeeeneene . | American Empire Surplus Lines Insurance Company..... Ownership......... ...100.000 | American Financial Group, Inc
......... 59-1671722 | ..o [ cvvveeriieeeins | ceevireesieeenn. | American Empire Underwriters, INC.......cocvevvecvrivcecieirinns American Empire Insurance Company...............cc.......... | Ownership......... | ...100.000 | American Financial Group, Inc
......... . | Great American International Insurance Limited Great American Holding, Inc.... Ownership .| ...100.000 |American Financial Group, Inc...
0084. | American Financial Group, Inc........ 73-0556513 Mid-Continent Casualty Company..............cccoueveurerrinnnnes . | Great American Holding, INC..........cccoveveireirieieeininn. Ownership......... ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 73-1406844 Mid-Continent Assurance CoOmpany...........co.oeevreverrennnns . | Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 38-3803661 . | Mid-Continent Excess and Surplus Insurance Company.. Mid-Continent Casualty Company... . | Ownership......... | ...100.000 | American Financial Group, Inc...
............................................................................... 30-0571535 Mid-Continent Specialty Insurance Services, Inc.............. Mid-Continent Casualty Company Ownership......... | ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 23426...... 73-0773259 | ..o | e | e Oklahoma Surety Company............cocoeeeverrererernrinennenns Mid-Continent Casualty Company..........ccccveerererniunens Ownership......... ...100.000 | American Financial Group, INC.........cccoevvreres | voeene




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
............................................................................... 98-0627464 | ........oovovvvves | cevrerreirersiiens | cereireireineeeneennn. | Premier International Insurance Company..........ccoceveeveeee | TCuees 1A, | Great American Holding, INC.........cccovvvverevncnccinceneeee. | Ownership......... | ...100.000 |American Financial Group, INC.......c.ocovvvevces [ covenee
0084. | American Financial Group, Inc........ 16691...... 31-0501234 | ..o [ e | e Great American Insurance Company...........ccccceevieeennns OH........... A American Financial Group, INC........cccocvvierrienieennns Ownership......... ...100.000 | American Financial Group, INC.........ccccovevees | ovne.
............................................................................... 45-29B9767 | ..covvvvevveen | ceerireesiiens [ cveeesienneenen. | Aerielle [P Holdings, LLC........cocoevivvevivceniieecviiceneees | OHe [ NIALLL........ | Great American Insurance Company..............ccceeenee.ne. | OWnership......... | .....37.500 | American Financial Group, Inc.........cccccoeven | 2.1
............................................................................... 26-4391696 | ......oovvevenns | ceerireiennens [ vreeniensnecnen | ACTIENE, LLC.iiiiciievcceccesveesecesneesissesnes | DEoe [NIALLL........ | Great American Insurance Company..............cccecevneeene. | OWnership......... | .....37.500 | American Financial Group, Inc..........ccccoevee | 2.0
31-1463075 | oo | e | e American Signature Underwriters, INC..........ccccovrvriunnns OH........... NIA............ Great American Insurance Company............ccocveeeinnnes Ownership......... ...100.000 | American Financial Group, INC..........ccceveves | vevee
59-2840291 | ....oveverereen | e | e Brothers Property Corporation.............ccceevievveienninnnnn. OH...cooeeeue NIA............. Great American Insurance Company............coevreeirennns Ownership......... | ..... 80.000 |American Financial Group, INC........cccoevvvvree [ vovenee
20-5173494 Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc

. |20-5173589

25-1754638
59-2840294

. | Brothers Le Pavillon (SPE), LLC....

Brothers Pennsylvanian Corporation
Brothers Property Management Corporation....................

.. | Brothers Le Pavillon, LLC....

Brothers Property Corporation
Brothers Property Corporation

..| Ownership

Ownership.........
Ownership.........

.| ...100.000

...100.000
...100.000

American Financial Group, Inc...

American Financial Group, Inc
American Financial Group, Inc

. | 20-4498054 . | Crescent Centre Apartments.............. .. | Great American Insurance Company... ..| Ownership......... | ...100.000 |American Financial Group, Inc...
31-1277904 Crop Managers Insurance Agency, INC.........c.ccocovvreenae Great American Insurance Company...........ccccoevrevnne. Ownership......... ...100.000 | American Financial Group, Inc
31-0589001 | ..ovveerevriies [ rrrereireeininis | v Dempsey & Siders Agency, Inc. Great American Insurance Company...........ccccoerieeenne. Ownership......... ...100.000 | American Financial Group, INC.........ccccvuevees [ evnee
311341668 | ..o [ | e Eden Park Insurance Brokers, Inc Great American Insurance Company............ccceeeernnnes Ownership......... ...100.000 | American Financial Group, INC..........cccovevves | vevee
.................................................................................. El Aguila, Compaiiia de Seguros, S.A. de C.V........cc....... Great American Insurance Company.............c.ccceeeeneee.. | OWNErship......... | ...100.000 | American Financial Group, INC.........ccccoevrees | coree.
.................................................................................. Financiadora de Primas Condor, S.A. de C.V........ El Aguila, Compafiia de Seguros, S.A. de C.V............... | Ownership......... | .....99.000 | American Financial Group, INC..........cccoevrves | cornvn.
39-1404033 | ... | e e Farmers Crop Insurance Alliance, Inc. Great American Insurance Company............coevrererennes Ownership......... ...100.000 | American Financial Group, INC........cccccevrvres | veveees
13-3628555 | ..o | e | cereeineieienienieene FCIA Management Company, INC..........cccovueveneererrerennen. Great American Insurance Company...........cccverererenne Ownership......... ...100.000 | American Financial Group, INC..........ccoevvveres | veeene
.................................................................................. Foreign Credit Insurance Association Great American Insurance Company..............cc.ccoee.e.. | M@nagement..... | ................. | American Financial Group, InC...........ccccoveeee | 3.
311753938 | ... | e e GAl Warranty Company Great American Insurance Company............ccoceveercreenees Ownership......... ...100.000 | American Financial Group, INC.........ccccovveeres | cevnee
311765544 | ..o [ | e GAIl Warranty Company of Florida............cccccevievrinrenne. GAI Warranty Company..........cccoceerieeeinsreeenneesnsneeeens Ownership......... ...100.000 | American Financial Group, INC.........ccccovevers | evne.
.................................................................................. GAIl Warranty Company of Canada Inc...........cccccevieunnne Great American Insurance Company................ccceeeneen.. | OWnership......... | ...100.000 | American Financial Group, InC.........cccccovvves | e
45-5565693 | ......ovvererreres e [ GALIC-Sorrento, LLC........cccvvvriereiieieieieiesieessinnes Great American Insurance Company............ccoceeeinnnns Ownership........ | ..... 35.000 |American Financial Group, INC...........ccovuuuee 2.....
45-1144095 | ..o [ [ GALIC Pointe, LLC......coeveieieieieiseeieseiese s Great American Insurance Company............cocveeerennns Ownership......... | ..... 35.000 |American Financial Group, INC...........ccovuuee 2....
61-1329718 | oo [ [ Global Premier Finance Company............ccorvrreerriennns Great American Insurance Company............cooeveeeeeeenns Ownership......... ...100.000 | American Financial Group, INC..........ccccvvvves | veveee
........................ T4-2693636 | ......ovvverrens | cererreeirerienns | creressenienennnn. | Great American Agency of Texas, INC......cvvvevceeirircieenes Great American Insurance Company..............cceeeeenene. | OWNErship......... | ...100.000 | American Financial Group, INC.........ccccovvrves | coren.
0084. | American Financial Group, Inc........ 26832...... 95-1542353 Great American Alliance Insurance Company.................. . | Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 26344...... 15-6020948 . | Great American Assurance Company............ Great American Insurance Company... ..| Ownership .| ...100.000 |American Financial Group, Inc...
0084. | American Financial Group, Inc........ 3989%...... 61-0983091 Great American Casualty Insurance Company................. . | Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
............................................................................... 31-1228726 Great American Claims Services, INC..........coeverirrieeninne Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 36-4079497 . | Great American Contemporary Insurance Company. Great American Insurance Company... ..| Ownership .| ...100.000 |American Financial Group, Inc...
0084. | American Financial Group, Inc........ 31-0954439 Great American E & S Insurance Company..................... . | Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 31-1036473 Great American Fidelity Insurance Company. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
......... . 1311652643 . | Great American Insurance Agency, Inc...... .. | Great American Insurance Company... ..| Ownership......... | ...100.000 |American Financial Group, Inc...
0084. | American Financial Group, Inc........ 13-5539046 Great American Insurance Company of New York........... Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
0084. | American Financial Group, Inc........ 31-0074853 | .....oovvevvernns | crerreirerriens | e Great American Lloyd's Insurance Company................... Great American Insurance Company...........cccveveererenne Other.....covveens [ e American Financial Group, InC.........cccouvevnee 4.
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............................................................................... 311073664 | ... | e | ceeereireiseeeneeneee. | Great American LIoyd's, INC...eeeeeeceececereieccncicees seereeeeenee. | Great American Insurance Company...........ccoccveeneneee. | OWnership......... | ...100.000 | American Financial Group, INC........cccccoovvees | conne.
............................................................................... 31-0856644 | .......cccccovees [ corveeeienieins | ceeriiessiieenenn. | Great American Management Services, Inc.......c.ccveeneee. veeeneenn. | Great American Insurance Company.............cceeeeneeeen. | Ownership......... | ...100.000 | American Financial Group, InC.........cccccovveees | e
0084. | American Financial Group, Inc........ 38580...... 11288778 | o [ v | e Great American Protection Insurance Company.............. |OH..cccocoooo | 1A Great American Insurance Company.............ccoecvireeeinnns Ownership......... ...100.000 | American Financial Group, INC.........ccccoveees [ evne.
............................................................................... 31-0918893 | .....cvvevrvees [ vrrereiveeenis [ cevviensiceenen. | Great American Re INCu.eeeevceiceecccee s veeneneenn. | Great American Insurance Company............ccceeeeeneeeene. | OWnership......... | ...100.000 | American Financial Group, InC.........cccccovvees | corenee
0084. | American Financial Group, Inc........ 31135...... 31-1209419 | ..o | e | e Great American Security Insurance Company.................. . | Great American Insurance Company............ccocurveerrennes Ownership......... ...100.000 | American Financial Group, INC..........ccceveves | vevee
0084. | American Financial Group, Inc........ 33723...... 311237970 | oo | e e Great American Spirit Insurance Company.........c...c........ . | Great American Insurance Company............ccoeevveeirennes Ownership......... ...100.000 | American Financial Group, INC........ccccccvveres | veveee
59-1263251 Key Largo Group, INC.........erurrvrereeninreeeinsineeensennneens Great American Insurance Company............ccoeeeeecennns Ownership......... ...100.000 | American Financial Group, Inc
. | 34-160739%4 . | National Interstate Corporation...... .. | Great American Insurance Company... ..| Ownership - 52.400 | American Financial Group, Inc...
34-1899058 American Highways Insurance Agency, InC............c.cc..... National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc
31-1548235 Explorer RV Insurance Agency, INC.........cocuvverveerieneeneens National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc
. 198-0191335 . [Hudson Indemnity, Ltd............... . | National Interstate Corporation.... ..| Ownership......... | ...100.000 |American Financial Group, Inc...
66-0660039 Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc
........................ 34-1607396 | .....c.ocovvrreres [ corerririensins | cevreesneeeenenn. | National Interstate Insurance Agency, Inc...........cocceeeeeee. |OH..o.o.. [ NIA.L........... | National Interstate Corporation...........ccccccceeeirircerineennn. | Ownership........ | ...100.000 | American Financial Group, INC.......ccccovvvvies | cornee
........................ 36-4670968 | .......cocevervees | cerrerresieiiens | cererieisesnenennnnn. | COmmercial For Hire Transportation Purchasing Group... [ SC........... [NIA............. | National Interstate Insurance Agency, Inc...................... |Management..... | ................. | American Financial Group, INC...........cccceveves [ vernnes
0084. | American Financial Group, Inc........ 32620...... 34-1607395 | ... [ vrererrereinnis | e National Interstate Insurance Company............cccevevrenes OH...coeeene A National Interstate Corporation.............ccereeerrerrerrrrninnns Ownership......... ...100.000 | American Financial Group, INC........cccccvveres | veveees
0084. | American Financial Group, Inc........ 11051...... 99-0345306 | .....cvvverrernen | cerrerrrreereieins | e National Interstate Insurance Company of Hawaii, Inc..... |OH........... IA.... . | National Interstate Insurance Company..........cccocvvurrnne Ownership......... ...100.000 | American Financial Group, INC........cccccovveres | veveees
0084. | American Financial Group, Inc........ 41106...... 95-3623282 | ...ovevrereiennn | e | e Triumphe Casualty Company...........ccoevvvevrrereenreecenns seeeeeeeennens | National Interstate Insurance Company..........cooeveenenns Ownership......... ...100.000 | American Financial Group, INC........cccccevrvres | veveees
............................................................................... A3-1415856 | ..o e | eevrereneninnnenenens | VANINEE GIOUP, INC.vvviicceee s National Interstate Insurance Company..............cccoc....... | Ownership......... | ...100.000 | American Financial Group, INC..........cccevvvres | venene
43-1254631 | ..o e [ TransProtection Service Company Vanliner Group, Inc . | Ownership......... ...100.000 | American Financial Group, INC.........ccccovvvres | cevnee
86-0114294 | ..o | e e Vanliner Insurance Company. Vanliner Group, Inc . | Ownership......... ...100.000 | American Financial Group, INC.........ccccovveeres | cevnee
.................................................................................. Vanliner Reinsurance Limited...........cccooeoerievririreinnnn Vanliner Group, INC.........cccovoevvrieereesireesiseeenneeene. | OWNErship......... | ...100.000 | American Financial Group, INC........cccovvvver | ovne.
20-5546054 | .....oocveveree | e [ Safety Claims and Litigation Services, LLC..........c.ccceuuee MT....c... NIA.....cce... National Interstate Corporation Ownership......... ...100.000 | American Financial Group, INC.........ccovveveis | evne.
.................................................................................. Penn Central U K. Limited............ccccccoeeveieieivesrieieneens | GBueve. | NIAL............. | Great American Insurance Company... Ownership......... | ...100.000 | American Financial Group, INC..........ccceveves | ceveee
.................................................................................. Insurance (GB) Limited..........cccccveivevriereseierieseiseisiienns | GBueienn | JAn.c...ooo.e. | Penn Central UK. Limited........c.ccoeovvevevenieieseiennnn. | OWnership......... | ...100.000 | American Financial Group, INC..........ccccevvees | covee.
27-2226948 | ... e [ Pinecrest Place LLC Great American Insurance Company............cccoeureeiennes Ownership......... ...100.000 | American Financial Group, INC..........ccccvvvves | veveee
FHHEHHHEEHE oo | | e PLLS Canada Insurance Brokers Inc Great American Insurance Company............cooeereecennns Ownership......... | ..... 49.000 | American Financial Group, INC........cccocevrvres | covees
31-1293064 Professional Risk Brokers, INC...........ccccovreererereniirerinnen. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc
. [72-1331800 . | Strategic Comp Holdings, L.L.C. .. | Great American Insurance Company... Ownership .| ...100.000 |American Financial Group, Inc...
36-4517754 Strategic Comp Services, L.L.C................. Strategic Comp Holdings, L.LL.C.....c.ccoeevivrrinininincnns Ownership......... ...100.000 | American Financial Group, Inc
32-0050970 Strategic Comp, LL.C....covvvvevenee Strategic Comp Holdings, L.LL.C.....c.ccoveviiriininininenns Ownership......... ...100.000 | American Financial Group, Inc
. 131-0686194 . | One East Fourth, Inc.. .. | American Financial Group, Inc. Ownership .| ...100.000 |American Financial Group, Inc...
31-0883227 Pioneer Carpet Mills, Inc American Financial Group, INC........cccccoveverrerrenieiennns Ownership......... ...100.000 | American Financial Group, Inc
311737792 Superior NWVN of Ohio, Inc American Financial Group, INC........cccccvverererienienennns Ownership......... ...100.000 | American Financial Group, Inc
. 131-1119320 . | TEJ Holdings, Inc........... . . . . ... | American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, Inc...
31-0728327 Three East Fourth, INC..........cccouvvvrivinenieieicecsnns American Financial Group, INC...........cccccovvvririviernnnns Ownership......... ...100.000 | American Financial Group, Inc
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Asteri Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within American Financial Group.
3 Great American Insurance Company is the majority member of the Association.
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.




Statement as of June 30, 2012 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 3 31220124 9000002 =« * 6 3 3122 01244700002 =«
* 6 3 3122012365000 0 2 =« * 6 3 3122 0124480000 2 =
* 6 3 3122012445000 0 2 =« * 6 33 1220124490000 2 =
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Statement as of June 30, 2012 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. Inventory and prepaid assets on real estate holdings..........ccccoueveveeeriiesveeeseeesieesseenns | cvevvnierennnnn2y 197,423 | v 2,797,423
2505. Accounts receivable | ...851,726
2597. Summary of remaining WIite-inS fOr LINE 25..........covvcueieiieiiiieeiecieiesestesies s essssssesnss | sosssssensssnaas 3,649,149 | ..o 3,649,149
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. ReiNSUrance EXPEHENCE MEIUNG...........ccuiviuiiiieeicieee ettt b st ss st | sebessesssnsesas (257,680) | ................ 4,323,053 | ...ccoovvernnn 4,960,328
08.397.  Summary of remaining Write-inS fOr LINE 8.3...........ooiuiiieciteet ettt st sns s snsensessnsnes | snssssessssnsenas (257,680) ] ................ 4,323,053 | .....coucnun 4,960,328
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

—_
- o

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI........c..ciuiieeiiiiieieeiie et

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.

Current year change in encumbrances.............

Total gain (loss) on disposals............

Deduct amounts received on disposals............cceeviereriinnens

Total foreign exchange change in book/adjusted carrying value

Deduct current year's other than temporary impairment reCOGNIZE. ........c.evvrieieiiniee s

Deduct current year's depreciation...

Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........cccocvrerirnreierienieesssseessese s

Deduct total nonadmitted amounts...

Statement value at end of current period (Line 9 minus LiN€ 10)...........ccccccieiieiiiiiceriieiseesee e sseaesss s ssneseenes

............................... 84,418,419

..1,086,636

............................... 83,791,726

...5,404,679

................................. 2,241,574

................................. 4,777,985

............................... 83,263,482

............................... 84,418,419

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year...........cccocvvevvevveveveeeereesieeesenens

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.

Capitalized deferred interest and other.............

Accrual of discount...........cccccvuernennes
Unrealized valuation increase (decrease).
Total gain (loss) on disposals..........

Deduct amounts reCeiVEd ON QISPOSAIS...........cvrurririirirrieireieeeeeistisieie sttt nnes
Deduct amortization of premium and mortgage interest points and commitment fEes...........ccovveeeirrerieiesieesiseeins
Total foreign exchange change in book value/recorded investment excluding accrued interest............cccvevevereveerevercnninnns

. Deduct current year's other than temporary impairment reCOgNIZEd............cvvueieieiririeese s
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total valuation allowance.................
. Subtotal (Line 11 plus Line 12)........
. Deduct total nonadmitted amounts..
. Statement value at end of current period (Ling 13 MINUS LINE 14)......oiiiieiriiasissiisiessssi e sssssssssesssssssnsssseees

............................. 291,111,463

............................... 68,750,000

............................. 277,950,347

................................... (170,440)

................................. 2,114,747

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 55,164,040 | .oooveeeeieeeceeen 55,770,074
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION...........cveiivieiciccscee ettt nsnes | sbessessssssessessesesbensenas 46,293,344 | oo 36,703,431
2.2 Additional investment made after @CQUISIION. ..........cc.cveviieeicie ettt snaes | seesesssssesssssssessesensenseses 1,894,934 | ..o 29,397,468
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. ..otttk s stk e s st assenses | nebastessessntessessssensassessnsansessesnsantesns | fessesssessessesnsassessssantan 4,798,165
5. Unrealized valuation iNCTEASE (AECIBASE).........cuuevriiireiieieiiteie ettt bbb s s bbb b s s saesnans | sressnsassesssssnsessessstensenas 3,423,828 | ..o (1,376,356)
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 | ..ovoverereieercee e 204,014
7. Deduct amounts received on disposals............. 69,516,176
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 carrying value.......
10. Deduct current year's other than temporary impairment FECOGNIZEM............ccevieriiireieiier e essseses | ereresissesssssseressssesesssssbenssesessnsesenaes ..816,579
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .55,164,040
12.  Deduct total NONAAMILEA GMOUNES..........cvcuiiiecieiiciess et a bbbt s s s s s et ebessesesessnsebes | 4ssesessssesessssesesassesesssnsesessesessssnsess | nebessssnsessssesessssnsessssnsetansasessssnsatnas
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cuiieieiiiieieiiiisieseissiesiessssssiessesesssssssesssssssessesssssssenses | srossassesssssssessessssessenas 72,439,394 | oo 55,164,040
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 12,771,876,482 | ...coveevrrernne 10,364,774,572
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 1,643,691,101 | oo 3,791,138,236
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 47,845,361 | o.oocvoveeeiad 65,230,251
4. Unrealized valuation iNCrEASE (AECIBASE).........ccvirriiiretiicreiei ettt bbbt sesss et bessebessssnaebanns | sebessesessssssessssesesnseaes 22,297,807 | oo 6,151,670
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 16,233,518 | oo 29,056,680
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.ccvcviiiiriiiiiice et sssaess | sessesesssesessssesessaeens 655,158,564 | ......cccoevvervrirerne 1,425,570,913
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 16,987,692 | ..oooooeeeeeeeeeeeeeeeeen 20,756,328
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 FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 3,891,636 | .o 38,147,687
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 13,825,906,377 | .ooovovverrerrirernne 12,771,876,482
11, Deduct total NONAAMItEEd @MOUNES..........cccviveieiciiisie ettt bbbt b s s s ssntes | ebsessstessessssessessssssssnsensessntas 1,000 | oo 3,147,508
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 13,825,905,377 | .coovvcveeiiennns 12,768,728,974
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O OO OO OSSOSO DR 9,676,286,329 | .....onvvrrererrienne 691,168,369 | .....cvvvrrrririnenns 385,287,898 |.....covvvrrrriri (38,913,769) | ...cvvvrrririne 9,676,286,329 | ....oorvvrrirennns 9,943,253,031 | ..ovuevvererrireeniseessieenissnens | seeeessneesesneens 9,087,830,980
2. ClASS 2 () vvrrueereermeerssreresieenises st st st | setesi s 2,932,804,360 | .....orverrerrcriienne 166,266,987 | ...oooourvrerrcrrienenn 65,350,182 | ...oouvvvirrriiiennns 53,456,351 | ..evvvvrercriennne 2,932,804,360 | ..ooorerrrirnnns 3L087,177,516 | .eovvvercrrirenriserisisnenissnens | cveessssessesenseens 2,919,122,402
BT 0= I - OSSP STPURTTY OO 422,456,607 | ...oovovverereereinernene 14,807,573 | oo 35,076,482 | ..covvvvrerrreireirinene 2,838,076 | ..ovverrerrrireien 422,456,607 | ..oooovrerriririrenn 405,025,774 | oot | eervereesenesesseeneens 432,945,560
A, CIASS 4 (B).rrurveermeeerreeressreeesseeeessseess s ess s sttt et sttt | sesineestnensst s 159,331,073 | coveoeevererrcerrenens 29,751,744 | oo 8,247,006 | ...vveorrrerrrerirrnes (1,386,075) [ ..ovvvernrerrerrneens 159,331,073 | .o 179,449,736 | ..vooveereeereeeeeereeeieeeinenies | veeetsseesssesssenenns 163,038,035
B, ClASS 5 () eersuvrreruueressneressseesessesessseesss st sss et sees sttt nss et | sesesensent st 22,699,767 | ..oorvvererrerneerisseeeinnnenes P01 0 N 2,114,480 | .cooooeeeeriieenns 2,468,007 | ..ooovevrernrrirneens 22,699,767 | ..oorvveererririreeeen 23,053,590 [ .cvvrruereemeenisseeessnenesneeeens | seeresseessssesesnees 20,134,808
B, ClASS B (8)..vrruurrereuerrsrmeresieeniseeessieess sttt | srres s 15,397,156 | ..cvvvrnririririiennaes 26,350,606 | ......crrveiniriicieens 6,356,553 | ...oovirireniniiinennns 1,561,302 | ..o 15,397,156 | .ovverirrneiscriienies 36,952,511 | .oivveieriinsnnrisssisnnenisssnnens | e 16,789,442
7. TOMIBONGAS.....coveveiieeicsee ettt .13,228,975,292 | ... 928,345,485 ...502,432,601 | ...oooovrererines 20,023,982 13,228,975,292 | ....vvvvvevrnne. 13,674,912,158 | ..o [ 12,639,861,227
PREFERRED STOCK

01 OO PO Ol OO OO T OO DO OO DO DORT TR
T -3 [ O OO O e OO PP PO PO
0T 0 T o o O OO O PO OO OO O o PUSSTT PP OO
11, CIASS 4ot s st | bt 5,148 | cvvoreveeieeeeseeeesiseesssneessssees | seesssseesessssessssseses st seesssns | seessssseses st nes st nensst | sesseeesss st neees 15,146 | v 15,148 | coonevereereieeeesseeessnesesineees | oeeesssseessssessssessssns 15,146
12. Class 5

13, CIASS B..vvvvreeeeerireeeiee et ess st | LRt | SEREeEE R R Rt ene | £EfeeEE R et Rt nan s | SereEeeeeE Rt | ceftneR ettt | EfeeEtneE ettt | eenre ettt | et s
14, Total Preferred STOCK. ... ..ot sssseessessssssesnes | sessssssssssssssssssssssssssnes 15,146 | oo [0 RN {0 O [0 N 15,146 [ 15,148 | oo [ 15,146
15.  Total Bonds and Preferred StOCK...........c.uuruerrreernneresinreennneseseseeessssesssssseessnes | seeessssseessnnees 13,228,990,438 | ....overrerrirrneens 928,345,485 | ... 502,432,601 | ...ovvorrrrrerrreeenne 20,023,982 | ...covvvrrrernnne 13,228,990,438 | ......ovvvvernnee 13,674,927,304 | ...ovveorereeeeereeeeeeeeenne (U 12,639,876,373

(@)  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§....310,973,250; NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

0; NAIC5$

0;

NAIC6S........ 0.




Statement as of June 30, 2012 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.......oveveerrrrrerrreririeines | e 310,973,250 |.....cooeu.e. XXX ovoeveireinveeneenne | cvveneeeneinseenenees 310,973,250 | ..o 23,742 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YT ........c.vuiuriieireieieiee sttt ssn s essnss | sestessessssessessssnsassens 206,385,058 | ...oooreirerrreieieins 159,953,378
2. Cost of Short-term iNVESIMENS ACGUITET............cuivueieieiieieiciie ettt b st bbb ssss st ssssans | sbessessssssesesssssissenens 749,053,463 | ..coooveveren 2,497,709,088
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 AISPOSAIS............cccvueviiieeiiiiiisiieie ettt sse s besasas | stessesssesaessesnsentena 644,465,271 | ..oovvrreeeee 2,451,277,408
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+5-6-7+8-9).........ccccecviurieriirriiieiesisieesseessssenes | sreresiessssesessssssenis 310,973,250 | .o 206,385,058
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)...cuuiuiieiiiiieieiiiesisieicissiesessssssiesssssstsssessesssssnsessssssessesns | sressesssssssassesssssssesses 310,973,250 | .oooverieiereea 206,385,058
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Statement as of June 30, 2012 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, PHOT YEAI).........ciuiueiiieiiieiieiessetes et sss st b bbb bbb s bbb s ss s s e 65,621,758
2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........cvuiurierririeierinsieis ettt s sttt 52,248,377
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en 47,477,934
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 (43,374,301)
7. Adjustment to the book/adjusted carrying Value 0f REAGE IEM..........cviiieeieicc bbbttt
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE...........covururiueieeeeieieceeeese ettt sttt ss sttt f bbb
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7 4 8ot 121,973,768
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 121,973,768

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying valug, DECEMDET 31, PHIO YEAT.......c.vwururerrerrerreseisesesseesseessssssessssassssssessessssssessessssssessessassssssessessssssessssessssssssessesssssessessassssssessasssnssessessanens

2. Net cash deposits (Section 1, Broker Name/Net Cash DEpOSits FOOINOLE)...........cvuiuiiiieiieieiieieiciesie sttt

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 ettt 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 June 30, 2012 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 June 30, 2012 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 121,973,768

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 121,973,768

4. PartD, COIUMN B...o.oooee bR 121,973,768

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 121,973,768

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 121,973,768

10, Part D, COIUMN 8.......ooiiei s 121,973,768

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 June 30, 2012 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

QSI108
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvement Palm Beach FL ....07/06/2004 | Sailfish Marina Resort 22,428
Building, Land, and Improvements. Stevenville MD ....05/22/2002 | Bay Bridge. 79,106
Building, Land, and Improvement Charleston SC. ....05/01/2002 | Charleston Harbor Resort and Marina. 642,801
Building, Land, and Improvement; Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC 56,067
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. (1,928)
Building, Land, and Improvement Miramar. FL ....12/28/2010 | Tropical Storage 2,924
Building, Land, and Improvements. Georgetown MD ....07/30/1999 | Skipjack Cove Resort. 8,380
0199999. Totals 0 0 0 809,778
0399999. Totals 0 0 0 809,778

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 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
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
Elitch Gardens.........oocoovsiinniiinsinssissisnninns DBNVET. ...t 05/01/2012.... | cccooues 6.062 29,250,000 | 1oooveiieieiieni s 60,320,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other XXX 29,250,000 60,320,000
0899999. Total - Mortgages in Good Standing...... XXX 29,250,000 60,320,000
3309999, TOAl MOMGAGES. ......ovveveereieaeiaeissesesee st bse bbb s8££ 81kt e b eee | Hebiee bt e bbbttt | areias XXX .. XXX 29,250,000 | .eoovvvnirriireiiieeieeiien et 0 60,320,000
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 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date 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...........owweverirernerirnirnns FLuriiiriines [ 08/13/1999.... | 06/12/2012.... (VI OO SSTRTOROIUR IR 108,517 | oeverevercriirinne 108,517 | covoreereererienrierienes | verererieeesensssesseninnnes | veees 0
JQH - Murfreesboro.......... Murfreesboro. L1\ TS D 08/16/2007.... | 06/01/2012.... (VI ORI IR 127,574 | oo 127,574 | oo | ceveriesieeseiseninnes | e 0
Wild Dunes Resort........... Isle of Palms. SCaies [ 03/30/2011.... | 06/12/2012.... 0 | eoreeeeeeeeeeereeeeenes | ceererinerereeneenen09,669 [ o 69,669 | ..o | e | e 0
633 Folsom . | San Francisco........ .| 05/27/2010.... | 06/12/2012.... | . 0 | cerreenernnrnereninees | cerverineenennnnn: 08,490 | i, 68,490 | oo [ | s 0
Walden at Oakwood. . | Flowery Branch 03/25/2011..... | 06/12/2012..... | . 0 31,080 .31,080 0
Bella Roe Plaza.... .| Roeland Park...... 09/28/2010.... | 06/12/2012.... | . 0 22,900 .22,900 0
Jubilee Square Daphne. .| 11/19/2010.... | 06/12/2012.... | . 0 | corenernerereninens | cervereseennnninnen 38,435 | i 36,435 | oo | e | e 0
One Greenway Centre...... Franklin. TN e 01/14/2011.... | 06/12/2012.... 0 e | e 109,574 I 0
Old Standard.............c..... Cincinnati............... (0] ISUUURRIRRI RN 01/01/2006.... | 06/07/2012.... (VI OO IO 79,123 | v 923 | s | e (170,440) | evvovverrrirrnnns (170,440)
OWLIC.....iiiriciieiis Cincinnati............... (0] ISR U 01/01/2006.... | 06/07/2012.... (V1 OOOOTRORUORPUTOT IOV A143 | 13 | s | | 0
Sandestin.........cccoveererenns Destin.......ccc....... FLuoiiiriines e 03/12/2010.... | 06/12/2012.... 0 | oerereeeierierierieees | e 19,010 [ oo 19,010 | oo | e | e 0
Koyo Building............cc..... GreenVille ........ccceveeeereereneeieeieenns 1SRRI PN 08/31/2011.... | 06/12/2012.... 0 | eoreeireeineinerienieees | e 61,668 | ...cooueerrrirrereeB1,868 | oo | e | e 0
Miami Beach Marina......... Miami............... FLuoirirrrinns v 11/22/2011.... | 06/12/2012.... 0 oo | e 124,182 | oo 128,182 | s | v | e 0
Santa Monica Pacific Pier. | Santa Monica..... .109/28/2011.... | 06/12/2012.... | . ....15,342 0 LT5,382 | e I5,342 | e e | e 0
Convention Center Parking| Philadelphia. PA 01/31/2012.... | 06/12/2012..... | . 0 45175 0
Willow Lakes Apartments. | Port Arthur...........ccoovveviriencncnn X .102/07/2012..... | 06/12/2012.... | . 0 [ evvereerererrenneneenes | v 198,837 | i 158,637 | s [ v | e 0
Elitch Gardens.... Denver. CO.ii [ 05/01/2012.... | 06/12/2012.... {0 [ TRTE ISTRTRRN 38,915 | e 0
0299999. Total - Mortgages With Partial REPaYMENES........cciiiics  woviiiiriiisiiinisisn s 0 (U 1,180,433 | .o 1,180,433 | oo (U] (170,440) | oo, (170,440)
0599999, TOtAl MOMGAGES. ........vvrererrerrcereeieireeieeeiseniseessssins oseisssisesseseeeesssissss e esss st s 0 (V)] [ 1,180,433 | ..ovvvvirinn. 1,180,433 | ..o (V)] [ (170,440) | .ooovvrvirenn (170,440)
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |Snow, Phipps, & Guggenheim, L.P Wilmington Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 144,901 2.7
000000 00 O]Pineapple Square Properties, LLC. Sarasota . | The Isaac Group Holdings, LLC. 04/19/2006.... 43,098 12.0
81220# 10 0| Seapoint Venture Il L.P. Wilmington . | Seapoint Venture Il L.P. 08/25/2005.... 30,000 4.7
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 217,999 0 0 .. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0|GALIC - Sorrento, LLC Coral Gables GALIC - Sorrento LLC 06/27/2012.... 8,593,344 65.0
000000 00 0| GALIC Pointe, LLC Destin . | GALIC Pointe, LLC 03/25/2011.... 260,000 65.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 8,593,344 260,000 0 0 [.. XXX
Any Other Class of Asset - Unaffiliated
000000 00 0 | AMMC CLO XI UBS WAREHOUSE, AMMC CLO XI Limited GEOrge TOWN....ovuvveriserrerssssrrerssnnes | KY e | UBS Securities LLC 06/29/2012.... 6,500,000
3799999. Total - Any Other Class of Asset - Unaffiliated 6,500,000 0 0 0
3999999. Subtotal - Unaffiliated, 6,500,000 217,999 0 0
4099999. Subtotal - Affiliated 8,593,344 260,000 0 0
4199999. Totals. 15,093,344 | ..o 477,999 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) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Ch istics of C Stocks - Unaffiliated
000000 00 0| Caltius Partners Ill, L.P. Los Angele: CA... | Distribution 06/25/2004 | 04/23/2012 17,928 0 17,928 | ... 17,928 (V8 I 49,572
000000 00 0 |Snow, Phipps, & Guggenheim Il, L.P. Wilmington DE... | Snow, Phipps, & Guggenheim Il, L.P........ccccc.onenes 01/08/2010 | 04/11/2012 249,302 0 249,302 | ..........249,302 0
000000 00 O |Snow, Phipps, & Guggenheim, L.P Wilmington DE... | Snow, Phipps, & Guggenheim, L.P....... .102/06/2007 | 06/13/2012 39,343 0 39,343 39,343 0
000000 00 O|Orchard Tosca Investment Partners, L.P. Mason OH... | Orchard Investment Management, LLC. 08/19/2011 | 06/29/2012 144,209 0 [ oo [ e 144,209 | ..........144,209 0
000000 00 O|KKR EPM Co-Invest, L.P Wilmington DE... |[KKR EPM Co-InVest, L.P.......ccccccouummerrevneeriinnes 12/21/2010 | 06/22/2012 | .......... 1,197,082 (VI [PPSR 1,197,082 | ....... 1,197,082 0. 1,056,750
81220# 10 0| Seapoint Venture Il L.P Wilmington DE... | Seapoint Venture Il L.P........ccoccconmeincnnsnninnnenne. | 08/25/2005 | 06/20/2012 71,097 0 71,097 71,097 0 28,372
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............cuiuiiiiiiiieiiniiisisissi s ssrsssssnssssssssssisns | cossesees 1,718,961 0 0 0 0 0 0 | 1,718,961 | ...... 1,718,961 0 0 0. 1,134,694
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0| GALIC Stoneleigh, LLC | Coral Gables. | FL.... | GALIC - Stoneleigh, LLC.......oovvvensnnrveieiniiinanns 11/15/2011 | 06/12/2012 128,433 0 . 0 [ 140,384
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 128,433 0 0 0 0 0 0 ..128,433 | .........128,433 0 0 0 | 140,384
3999999, SUDOtAI - UNGMIHIBLEY. ......oveeeeaiieeieiisiiis s | s 1,718,961 0 0 0 0 0 [ 1,718,961 | ....... 1,718,961 0 0 0 ... 1,134,694
4099999. Subtotal - Affiliated 128,433 0 0 0 0 0 0 v 128,433 0 0 0 | 140,384
4199999, TOAIS.........vvvoocvveereevvireseeseeeseeveeisseesessseessessssesssssees s sesssse s s s e s ssns | eeeeeesisee e eesesssessesssanens | soiieeees 1,847,394 0 0 0 0 0 0.....184739% | ... 1,847,394 0 0 0. 1,275,078




Statement as of June 30, 2012 ofthe 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. States, Territories and P

20772) EM 0 |CT ST SER A 2.934 04/15/2022 | ........... | ....04/12/2012 | BARCLAYS AMERICA. 2,000,000 2,000,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 2,000,000 2,000,000 0 [ XX s
Bonds - U.S. Political Subdivisions of States, Territories and Possessions

057507 HU 2| BAKERSFIELD CA SD-TXB 4.39 05/01/2026............coooommrmviinriiiisnisiissssisssssssssssssssssssssssssssssssssesssssenss | sessnnnnes ....06/28/2012 | US BANCORP/PIPER JAFFRAY 1,350,000 1,350,000 1FE

057507 HV 0| BAKERSFIELD CA SD-TXB 4.39 05/01/2033.........cevvveummrmmrismmrmiessnessissesssssssessesssssessssssesssssssessssssnsesssssnne. | sessenseees ....06/28/2012 | US BANCORP/PIPER JAFFRAY 2,775,420 3,000,000 1FE

167505 KK 1 |CHICAGO IL BRD OF ED G 1.75 12/15/2025........nsvuuniviiniisisiissssiississsesssssssssssssssssssesssseesssssssssssnsssssssessnsss. | sovsssesses ....05/03/2012 | GOLDMAN SACHS & CO 6,476,800 10,000,000 25,764 | 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 10,602,221 14,350,000 25,764 | .o XXX i
Bonds - U.S. Special Revenue and Special A t

358266 CA 0| FRESNO PENSION A 0.00 8/15/2023............oovuumimmmvieissisisssississssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sessennnes ....04/19/2012 | WELLS FARGO BROKERAGE 4,792,463 8,545,000 1FE

452227 FP  1[IL ST SALES TAX REV 3.231 B/15/2024..........ccverveeeuerreeeeersiisesssissessesissessssssssessssssssssssssssssssssssssssessssses | cossesseees ....05/10/2012 | KEYBANK CAPITAL MARKET 7,000,000 7,000,000 1FE

49130T PC 4|KY ST HSG CORP A 3.368 01/01/2021 ....06/06/2012 | CITIGROUP. 2,500,000 2,500,000 1FE

49130T PD 2|KY ST HSG CORP A 3.568 01/01/2022 06/06/2012 | CITIGROUP. 500,000 500,000 1FE

49130T PP 5|KY ST HSG CORP A 3.618 07/01/2022 ....06/06/2012 | CITIGROUP. 890,000 890,000 1FE

49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033........coooveeereeeeeeeeeeeeeeseesseeesseeeessssesesssesssesessssssssssssssssssssessssesssssssssssnsees | svssseins ....06/11/2012 | WELLS FARGO BROKERAGE 5,227,500 5,000,000 1FE

610730 AA 1| MONROE CNTY NY IDA B 4.176 5/01/2028..........cccommerreemmerreiemerreiseeseesssesessisessssssssesssssssssssssssssssssssssssns. | sessnneeees ....06/14/2012 | CITIGROUP. 10,000,000 10,000,000 1FE

64972B SX 4 |NYC HSG DEV B 3.32 05/01/2022.........c0vvuurrrveermesrissssessssssssssssssssssssssesssssssesssssssssssssssssssssssssssssssssssssnnes | sessnseses ....04/25/2012 | MORGAN STANLEY & CO 440,000 440,000 1FE

64972B  SY 2| NYC HSG DEV B 3.54 05/01/2023..........covoerrevrerieriirssesiisssesisssssssssesssssssesssssssssssssssssssssssssssssssessssnnes | sessenseres ....04/25/2012 | MORGAN STANLEY & CO 650,000 650,000 1FE

64972B  SZ 9 |NYC HSG DEV B 3.76 05/01/2024..........covoorerrrvecerrisresessisssessisssssssssessssssesessssessssssesssssssssssssnssssssssses | sessseeses ....04/25/2012 | MORGAN STANLEY & CO 750,000 750,000 1FE

64972B TC 9| NYC HSG DEV B 3.05 11/01/2021.....oomrverereerireeriecrisessisessssssisssssssssssesssesssssessssessssessssesssssessssssssnesssnnse | cosssesees ....04/125/2012 | MORGAN STANLEY & CO 665,000 665,000 1FE

64972B TE 5|NYC HSG DEV B 3.54 11/01/2023 ....04/25/2012 | MORGAN STANLEY & CO 785,000 785,000 1FE

736746 XT 0|PORTLAND OR URBAN RENEWAL 3.873 6/15/22 05/09/2012 | CITIGROUP. 4,685,000 4,685,000 1FE

795681 GM 1| SALT LAKE CNTY UT 5.82 12/01/2029. ....05/01/2012 | MORGAN KEEGAN & COMPANY 2,071,280 1,700,000 42,050 | 1FE

812643 HE 7 |SEATTLE WA LGHT & PWR C 340 6/1/2028...........covvuummerriernereesiessessnsessssssessessssesssssesessssssessssssesssssnn | sessneeses ....06/29/2012 | WELLS FARGO BROKERAGE 4,237,962 4,290,000 1FE

812643 HF 4| SEATTLE WA LGHT & PWR C 3.50 6/1/2029..........cvvvvermmerresmersessssssessssesssssssssssssssssssssssesssssssssssssssssssssssn. | sersnseses ....06/29/2012 | WELLS FARGO BROKERAGE 5,583,747 5,655,000 1FE

88283L HU 3| TX ST TRANS COMM REV B 5.178 4/1/2030........ccvuuuumrreeemrrreeesmeessisnssssssneessssssessssssesssssssesssssssssssssnesses | sesseeeses ....04/26/2012 | MORGAN KEEGAN & COMPANY 21,511,260 18,000,000 77,670 | 1FE

88283L HU 3| TX ST TRANS COMM REV B 5.178 4/1/2030.........ccervumereerrermeriireniieeiisessisssssisssissssssssissesssesessssesssesesssnses | cossesnees ....05/01/2012 | MORGAN KEEGAN & COMPANY 4,766,120 4,000,000 18,986 | 1FE

956390 DV 9[W VA ST SCH BLDG B 0.00 6/15/2026...........ccummmmmiminiisssiniesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoses | cossesseees ....05/21/2012 | GOLDMAN SACHS & CO 2,592,650 5,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 79,647,990 81,055,000 138,706 | ..o XXXt
Bonds - Industrial and Miscell

00038A AB 9|ABB TREASURY USA 4.00 06/15/2021 . 04/02/2012 | BANK OF AMER/ML 10,272,400 10,000,000 122,222

00173T AA 5| AMMC 2004-3A A CLO SSNR FLT 07/25/2016, . |....05/30/2012 | MORGAN STANLEY & CO 25,069,596 26,020,988 24,160

00174E AC 3| AMMC 2006-6A A1B CLO FLT 05/03/2018 29— ....06/12/2012 | GREENWICH CAPITAL MARKETS, INC 5,718,750 6,250,000 2,942

00174E AC 3| AMMC 2006-6A A1B CLO FLT 05/03/2018 R ....06/07/2012 | GREENWICH CAPITAL MARKETS, INC 5,493,750 6,000,000 2,421

00174E  AE 9 |AMMC 2006-6A C CLO FLT 05/03/2018 X I— ....06/07/2012 | GUGGENHEIM CAPITAL MARKETS 4,682,656 5,750,000 3,355

00174E AF 6 |AMMC 2006-6A D CLO FLT 05/03/2018 XS ....06/06/2012 | GREENWICH CAPITAL MARKETS, INC 2,770,000 4,000,000 3,904

00174E AG 4 |AMMC 2006-6A A2 CLO FLT 05-03-2018 R ...06/22/2012 | UBS WARBURG 2,330,402 2,408,684 4311

017175 AC 4| ALLEGHANY CORP 4.95 06/27/2022..........cccmmmevreermnerresmmeeressassssesssssssssssessssssssssssssessssssssssssssssssssssessssssns. | sessenseres ....06/21/2012 | MORGAN STANLEY & CO 3,995,920 4,000,000 2FE

02660T CS 0|AHM 20044 4A SEQ FLT 02-25-2045 FB.........ccoovvuummerremmmeressseesesssessessesessssssessssssnesssssssesssssssesssssssessssssnns | sessessnes ....05/10/2012 | MESIROW FINANCIAL 6,634,345 7,753,800 8,227 (1Z

037411 AZ 8| APACHE CORP 3.25 04/15/2022..........oovoeeveeereeeeeeeeseseeeseseesseeeseseessesessseesssssssesesssssesesssssssesssesssssssssesssssnse | cossesenses ....04/03/2012 | GOLDMAN SACHS 9,966,100 10,000,000 1FE
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046265 AF 1| ASTORIA FINL 5.00 08/19/2017........ccouerreermmereesmmrressensessessssessssssseessssssnesssssssessssssessssssssssssssssssssssssnsessssssnnes | sesseeeees ....06/14/2012 | SANDLER O'NEIL & PARTNER 4,500,000 4,500,000 2FE
048677 AA 6| ATLANTIC MARINE 5.535 06/01/2022.........00c0merreummmerressssessisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesss | serssneres ...04/127/2012 | FTN FINANCIAL 1,528,725 1,402,500 32,561 | 1FE
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 ....06/08/2012 | GUGGENHEIM CAPITAL MARKETS 446,242 453,613 340 | 1FM
05533D AG 1|BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE 03/16/2012 | Prior Period Adjustment (73)|12

055330 EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE ....05/02/2012 | CANTOR FITZGERALD & CO 1,256,905 1,523,521 1,270 | 1AM
05533D EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE...........cervveeumrreeemcrssismresssssesssssssssssssssssssessssssssssssssssesses | coseesseees ....06/26/2012 | Capital Interest 5472 6,348 1AM
05540F AL 6|BCAP 2012-RR2 2A3 SUB CSTR 12/26/2036 RE...........cosiruureieriieriierriesisiessiessssessisssssessssssssessisssssssens | sosesssenns ....06/12/2012 | BARCLAYS AMERICA. 2,494,750 2,935,000 2,995 [1FE
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE..........coocrmerrrrirmreriirnessisneesssssssssssssesssssessssssssssssssnsesses | sesseneenes ....04/11/2012 | BARCLAYS AMERICA 19,425,840 20,888,000 45,280 | 1Z

05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE........vsirrviimerieinesiissessssssessssssesessssssesssssssssssssssssssssns. | sessneeses ....04/16/2012 | BARCLAYS AMERICA 19,889,760 22,602,000 51,685 [1Z

05541V AE 6 |BG ENERGY CAPITAL PLC 4.00 10/15/2021 R ....04/02/2012 | MORGAN STANLEY & CO 7,338,170 7,000,000 134,556 [ 1FE.......cccoovvvviinnnnnns
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036............uervvermmerriermerrisiessesssessessssessssssssssssssessssssssssssnesesss. | sessesseees ....03/29/2012 | Prior Period Adjustment (381,750) (541,490) (181)|12

05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035 ...05/30/2012 | SANDLER O'NEIL & PARTNER 4,332,536 6,576,904 1,050 | 1FM
06051G EH 8|BANK OF AMER CRP MTN 5.00 05/13/2021 04/02/2012 | BANK OF AMER/ML 4,021,000 4,000,000 78,889 | 1FE
084664 BT 7 |BERKSHIRE HATHWAY 3.00 05/15/2022 ....05/08/2012 | WELLS FARGO BROKERAGE 6,946,170 7,000,000 1FE
125634 AE 5| CLIF 2012-1A A ABS 4.21 06/18/2027..........oouivermreierireeinerssesssesessesssssesssesssssssssessssssssssssssssssssssssssssssns | sevesesees ....06/15/2012 | WELLS FARGO BROKERAGE 3,999,504 4,000,000 1FE
12639M AC 9| CSMC 2010-15R 1A2 SUB SSNR 3.5 09/36 RE.........cevvreummrrreerrrerismerssisseesisssssssssssessesssssssssssessssssnsssseses. | aessessnnes ....04/24/2012 | GLEACHER 912,380 931,000 2,353 [1FE
12639M AE 5| CSMC 2010-15R 1A3 SUB SSNR 3.5 09/26 RE..........ccoovrurriirrieriiinriesisiessiessiessissesssssssssesssssssssssssssssses. | soseessiens ....04/24/2012 | GLEACHER 868,158 931,000 2,353 [1FE
12641T CP 9| CSMC 2009-5R 4A2 SUB SSUP CSTR 07/49 RE.........covveeuerreeierriiiesrisisssssissessssissssssssssessssssssssssnsesses | wesseneees ....05/04/2012 | CS FIRST BOSTON CORP. 5,927,951 6,903,000 3,799 [ 1AM
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035...........cmervvermmerreemnsessissseessssssesssssssessssssesssssssessssssssssssssssesns. | sessneeees ....03/30/2012 | GREENWICH CAPITAL MARKETS, INC (112,218) (127,701) (56) [1Z

14574X  AA 2| CARROLS RESTAUR 144A 11.25 05/15/2018.........coevvemrerrrimerenenisesessesssssessessssessssesesssessssessssssssssessssns | sevesseeees ....05/24/2012 | WELLS FARGO BROKERAGE 2,000,000 2,000,000 4FE
14574X AA 2| CARROLS RESTAUR 144A 11.25 05/15/2018 ....05/24/2012 | CANTOR FITZGERALD & CO 508,750 500,000 4FE
14574X AA 2| CARROLS RESTAUR 144A 11.25 05/15/2018 05/24/2012 | OPPENHEIMER 508,750 500,000 4FE
165167 ZZ 3|CHESAPEAKE ENERGY TL LIBOR+700 12/2/117 ....06/06/2012 | GOLDMAN SACHS 1,980,019 2,000,000 3FE
165167 ZZ 3| CHESAPEAKE ENERGY TL LIBOR+700 12/2/17.......ocovevvvernerreereereisiessessesessssssessssssnesssssseesssssesssssssess | sessssnnnes ....05/16/2012 | GOLDMAN SACHS 1,957,519 2,000,000 3FE
165167 ZZ 3| CHESAPEAKE ENERGY TL LIBOR+700 12/2/17......ccverevermerireeeirneresseeesesessessssssssessssesssesssssesssessssessene | sovesseeees ....05/15/2012 | GOLDMAN SACHS 1,940,019 2,000,000 3FE
17315Q AV 8| CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE.........ccovvuierrirmeereiinessessmsesssssssesssssssesssssseessssssessssssnesssssnn | coseesseees ....01/30/2012 | Prior Period Adjustment 19 [1Z

22303Q AN 0|COVIDIEN INTL FINANCE 3.20 06/15/2022 R ....06/22/2012 | DEUTSCHE MORGAN GRENFELL 7,975,360 8,000,000 1FE
225458 LD 8| CSFB 2005-3 6A1 SEQ 5.75 07/25/2035...........cmvvvveeriereeriesresssessesssessessssesssssssessssssessssssssessssssssssssssssesss. | sevssnseees ....05/17/2012 | GREENWICH CAPITAL MARKETS, INC 12,709,562 14,401,770 48,306 | 6FE
22944F BW 8| CSMC 2009-2R 2A5 SEQ SSNR CSTR 0B/26/37..........ccoumervermmrreerieseessmeesssssnessessasesssssssessesssssesssssssesssssnns. | sessessnes ....06/25/2012 | GLEACHER 167,686 171,986 478 [1FM
23636T AA 8| DANONE 3.00 06/15/2022 ....05/29/2012 | J. P. MORGAN SECURITIES 16,948,830 17,000,000 1FE
247358 AA 2 |DELTAAIR 2012-12012-14.75 05/07/2020 06/27/2012 | DEUTSCHE MORGAN GRENFELL 4,000,000 4,000,000 2FE
25245B AB 3| DIAGEO INV CORP 2.875 05/11/2022 ....05/08/2012 | DEUTSCHE BANK 14,945,700 15,000,000 1FE
258257 AA 2| DORIC NIMROD AIR 2012-1B 6.50 05/30/2021...........cmmrvrvereeriirneisisesiesssssesessssessesssnssssssssssssssssssssssnnes | sessennenes ....06/28/2012 | GOLDMAN SACHS & CO 3,000,000 3,000,000 2FE
258258 AA 0 [DORIC NIMROD AIR 2012-1A 5.125 11/30/24..........cmeevvveeerriiseeieiissessesssssssssessssssssessssssesssssssssssssesssses | cossesssses ....06/28/2012 | GOLDMAN SACHS & CO 3,500,000 3,500,000 1FE
26441Y AV 9| DUKE REALTY 4.375 06/15/2022..........ovvoeeeeeeevreseeeseevessseessseessessssesesssssssssesssssssssssesesesssssssesssssssssssssssss | cossseesnes ....06/06/2012 | WELLS FARGO BROKERAGE 2,978,130 3,000,000 2FE
292472 ZA  5|EN-TOUCH SYSTEM REV L+550 12/31/2013.......cvvvierrrrrireerieissessisssessesssessssssessssssssesssssssnsssssssesessssenes | sessessnes ....04/24/2012 | Exchanged 522,873 525,501 4z

292472 ZZ 0| EN-TOUCH SYSTEMS TL L+550 12/31/13.....comiiiiriirneeieeiiesiiec s ssiesssssesssssssssesssssesssssssssesssssesssnessss | sosssssens ....04/24/2012 | Exchanged 2,149,488 2,160,289 4z

29266R AC 2 |ENERGIZER HOLDINGS INC 4.70 05/24/2022............couvvvreermeereermnesressmsesssssasessssssesssssssessssssesssssssessssssneees | coseesseses ....05/21/2012 | GOLDMAN SACHS & CO 2,991,480 3,000,000 2FE
29977H AC 4 [EVEREST ACQLLC 6.875 05/01/2019......ccoucuummmrrrvemmmrresesmeesssssmessssssmesssssssesssssssssssssssssssssesssssssesssssssssssses. | coseesseees ....04/10/2012 | CITIGROUP. 1,000,000 1,000,000 3FE
30251E AA 0| FCC HOLDINGS INC 12.00 12/15/2015.......cvvvvrmmerverresressnsssesssessesssssessssssssssesssssssssssssssssssssssssssssessssssssssssss | sessneses ....06/15/2012 | Private Placement 206 257 5FE
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32027N  ZL 8 |FFML 2006-FFH1 A4 SEQ FLT 01/25/2036..........cccummmrreeermerreesmmeresssmmessesssessssssssssssessssssssssssssssessssssnsessesss. | coneesseees ....05/01/2012 | GREENWICH CAPITAL MARKETS, INC 6,154,508 7,967,000 1,073 | 4FE
33803W AA 7 [FISHERS LANE 3.666 08/05/2030............cooucummiimrnisiisisiisinessissssssssssssssssssssssssssssssssssssssssssssssssssssssses. | sosseneses ....06/21/2012 | MORGAN KEEGAN & COMPANY 13,500,000 13,500,000 1FE
361448 AN 3| GATX CORP 4.75 06/15/2022 ....06/05/2012 | CITIGROUP. 7,924,000 8,000,000 2FE
362251 AA 8| GRD HOLDING IIl 10.75 06/01/2019 05/09/2012 | JEFFERIES & COMPANY. 3,000,000 3,000,000 4FE
362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046. ....04/19/2012 | GREENWICH CAPITAL MARKETS, INC 4,130,334 5,187,232 1,804 |12
369668 AA 6| GECC/LJ VP HOLDINGS LLC 3.80 06/18/2019.........ocrveveemmrrreermrmenismrssesssssssssessssssssssssssssssssssessssssessssses | wesseneeees ....04/25/2012 | J. P. MORGAN SECURITIES 1,997,600 2,000,000 1FE
402524 AD 4 | GULF SOUTH PIPE 4.00 06/15/2022..........ccommeverienereinseinerissesisessssesssesssesesssssssssesssssssssesssssessssessssessssnens | sovessesees ....06/07/2012 | BARCLAYS AMERICA. 4,982,050 5,000,000 2FE
45138L AZ 6 |IDAHO POWER CO 2.95 04/01/2022..........ccocmevveeemerreeesereessseseessssesssssssssssssssssssssssssssssssssssessssssssssssssns | cossesssees ....04/10/2012 | J. P. MORGAN SECURITIES 6,988,030 7,000,000 1FE
45661X AB 8 [INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36.........ccmerrruurmcrrmesmmensisssssssssesssssssessssssssssssssessssssssssssssesses | coneesesees ....06/01/2012 | AMHERST SECURITIES GROUP 5,178,873 8,640,456 1422 | 1AM
459745 ZA 6 | INTL LEASE/DELOS L+375 4/412016.........coooouerierirriisiessiisssssssessesssssssssssssssssssssssssssssssssssssssssssssssssses | cossesseses ....04/04/2012 | BANK OF AMER/ML 4,975,016 5,000,000 3FE
466247 RP 0 [JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035.........cceervveumerrerismesesissssssisnessssssssssessssssssssssssssssssssssssesssssnnse | cossesseees ....06/05/2012 | CANTOR FITZGERALD & CO 7,031,142 7,922,413 4,719 | 1AM
46633K AY 9 [JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. ...06/01/2012 | CS FIRST BOSTON CORP 305,236 307,930 140 [1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 04/26/2012 | Capital Interest 2,539 7,810 1M
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....05/26/2012 | Capital Interest 2,456 7,819 1FM
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...........ccnvvverirvimerereerieressssssessssesssssssessssssssssesssssssssessssssenes | sevessesees ....06/26/2012 | Capital Interest 2,410 7,840 1FM
47232C AV 6 [JMAC 2009-R1 5A3 SUB CSTR 05/21/2036 RE..........ccvveuumerreimmrreismmersessssesessssesssssssessssssnessssssessssssnessses | coseesseees ....02/01/2012 | Prior Period Adjustment 13 | 1FE
47232Q AA 1 [JMAC 2009-R2 1A SEQ CSTR 11-37 RE.....ooirriirrerriereseiisiesssissssssssssssssssssssssssssssssssssssssssssssssssssssssenses | sessneeses ....04/12/2012 | J. P. MORGAN SECURITIES, 24,095,041 24,792,325 74,728 |12
47232V EB 4 [JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/3..........cccomrrveemrmrrerisrneniisssessisssssssssssssessssssssssessssssssssssssnes | coseesseees ....03/26/2012 | Prior Period Adjustment (1,248) (33) 1M
48305Q AA 1 |KAISER FOUNDATION HOSP 3.50 04/01/2022..........covveuumerreemmmerresseesesssnessessensesssssssessesssssessssssneessssssessesss | sessnneeees ....04/04/2012 | GOLDMAN SACHS & CO 9,984,200 10,000,000 1FE
48305Q AA 1|KAISER FOUNDATION HOSP 3.50 04/01/2022...........cevvemerereremeresneeeserssnesssesessessssssessesssesessssesssssesssnesess | sossessnees ....04/03/2012 | CITIGROUP. 7,935,520 8,000,000 1FE
524901 AQ 8|LEGG MASON INC 5.50 05/21/2019 ....05/16/2012 | CITIGROUP. 4,948,050 5,000,000 2FE
53079E AW 4 |LIBERTY MUTUAL 4.95 05/01/2022 05/01/2012 | J. P. MORGAN SECURITIES, 4,984,450 5,000,000 2FE
53117C AN 2|LIBERTY PROP LP 4.125 06/15/2022 ....06/06/2012 | J. P. MORGAN SECURITIES 10,978,550 11,000,000 2FE
547777 ZZ 8|LOWER BRULE COMM PR+200 11/30/2030..........c0uruemmerreermmeeressmeesessesesssssssessessssessssssnsssssssnessssssnsssssssnnees | sessnneeees ....04/02/2012 | Private Placement 20,085,258 20,085,258 3,627 [1FE
54909W AA 6 [LOYOLA UNIV CHIC 3.199 07/01/2022..........ovveeeveeeeeeeeereesseeseseeseseesseeeseseesssesesssssesssesssessessssssssssesssssssssssssses | cossesennes ....05/09/2012 | MORGAN STANLEY & CO 5,000,000 5,000,000 1FE
55448Q AQ 9| MACK-CALI REALTY LP 4.50 04/18/2022...........ccvvuermrrrreereereessmeesessssessesssssessssssnessssssssssssssnessssssssssssssnesssss. | aossessnnes ....04/10/2012 | CITIGROUP. 5,988,060 6,000,000 2FE
570535 AK O |MARKEL CORP 4.90 07/01/2022..........ooocoeveiereeieeessseeeesesessssesesssessssssesssesssssssssssosssssssssssssssessssessssssssssssssnns | coseesenses ....06/27/2012 | WELLS FARGO BROKERAGE 2,995,560 3,000,000 2FE
58601V AA 0| MEMORIAL HEALTH 3.496 05/01/2022............ccovveeummrreemmmmrreesmsessesssnssssssssessssssesssssssssssssssssssssssesssssssessssses | sessoneenes ....04/13/2012 | MORGAN STANLEY & CO 5,000,000 5,000,000 1FE
61758Q AH 1|MSRR 2010-R1 2B SEQ CSTR 07/26/2035 RE..........coovurmrrvermerreimmessesseesssssessssssessssssessssssessssssnesssssnns. | sossesnnes ....03/09/2012 | CITIGROUP. (1,519) | 12
628889 ZZ 3|NGPL PIPECO T/L LIEN 1 LIBOR+450 9/15/17. ....05/16/2012 | CS FIRST BOSTON CORP. 3,675,019 3,750,000 4z
628889 ZZ 3|NGPL PIPECO T/L LIEN 1 LIBOR+450 9/15/17. 05/23/2012 | CS FIRST BOSTON CORP. 1,935,019 2,000,000 4z
629992 ZZ 1|NABHOLDING LLC TL L+550 4/24/2018 ....04/24/2012 | Credit Suisse. 2,955,000 3,000,000 3FE
651229 AM 8 | NEWELL RUBBERMAID 4.00 06/15/2022.............cvvvvemrrrreirneerissssesisssessesssssesssssssssssssssssssssssssssssssssssssnnes | sessesnenes ....06/11/2012 | J. P. MORGAN SECURITIES 7,974,560 8,000,000 2FE
65539W AA 0 [NMRR 2012-1R A SEQ SSNR FLT 08/47 RE FB........ccesirreiumerreimensissessessenessessssessssssesssssssesssssssssssssnesns | sesenseeses ....05/22/2012 | NOMURA SECURITIES INTL 20,750,000 25,000,000 1AM
677412 AF 5| OHIO NATL LIFE 6.875 06/15/2042..........c0vcouerreermereisssesssisssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sersnneres ....06/06/2012 | UBS WARBURG 7,000,000 7,000,000 1FE
68233) AP 9| ONCOR ELECTRIC D 4.10 08/01/2022...........cvvveeermrreeemrereeessmreesssmnesesesssessssssesssssssessssssesssssssesssssssessssssnees | sevsessnee ....05/15/2012 | MORGAN STANLEY & CO 4,990,950 5,000,000 2FE
68383N BN 2 [ OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035........ooorveeeeeeeereeeseseeeseesssesessssesesesssssssssssssssssssssossssssssssesnes | svvssssees ....06/05/2012 | BANK OF AMER/ML 4,247,847 5,525,654 1,244 |12
68383N DN 0 OPMAC 2005-5 2A1C SEQ 5.801 12/25/2035..........cvvevummrreermmereesimeresssesssssssessssssesssssssessssssssssssssessssssnnes | consesseses ....05/25/2012 | BANK OF AMER/ML 6,811,350 7,485,000 33,119 (1Z
69352P AD 5| PPL CAPITAL FDG 4.20 06/15/2022..........c00ccerreuimmerressmessessesesssssssesssssssessssssssssssssssssssssesssssssessssssessssses. | sessnneeses ....06/11/2012 | UBS WARBURG 6,976,760 7,000,000 2FE
705011 AA 2| PEARSON FUNDING 3.75 05/08/2022 X I— ...06/01/2012 | GREENWICH CAPITAL MARKETS, INC 5,961,900 6,000,000 2FE
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709599 AE 4| PENSKE TRUCK LEASING 3.75 05/11/2017 ....05/08/2012 | J. P. MORGAN SECURITIES 4,996,400 5,000,000 2FE
747262 AG 8|QVC INC 5.125 07/02/2022 ...06/27/2012 | BARCLAYS AMERICA. 3,000,000 3,000,000 2FE
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 ....04/26/2012 | Capital Interest 12,672 28,801 1M
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 06/26/2012 | Capital Interest 32,282 48,362 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....05/26/2012 | Capital Interest 32,113 48,109 1M
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....04/26/2012 | Capital Interest 31,123 47,882 1FM
74931J AC 1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE ....06/08/2012 | GREENWICH CAPITAL MARKETS, INC 16,118,284 17,712,400 1,228 |42
74931IN  AA 6 |RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE ....06/06/2012 | GREENWICH CAPITAL MARKETS, INC 5,385,728 5,419,600 26,430 |1Z
74931IN  AK 4 [RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE ....06/21/2012 | GREENWICH CAPITAL MARKETS, INC 13,228,344 13,244,900 8,123 (1Z
759950 DM 7| RAMC 2004-3 AF5 SEQ STP 11/25/2034. ....04/10/2012 | CANTOR FITZGERALD & CO 6,217,213 7,045,000 12,850
78428E AC 3 |SITEL LLC 11.00 08/01/2017 ....04/10/2012 | BANK OF AMER/ML 1,920,000 2,000,000
78428E AC 3 |SITELLLC 11.00 08/01/2017. ....04/24/2012 | BANK OF AMER/ML 990,000 1,000,000 2,139
78442F EM 6| SLM CORP MTN 6.00 01/25/2017 06/12/2012 | DEUTSCHE MORGAN GRENFELL 4,925,850 5,000,000 117,500
78447B AB 8| SLMA 2012-C A2 ABS 3.31 10/15/2046 ....05/23/2012 | BARCLAYS AMERICA 14,998,082 15,000,000
80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022 ....04/04/2012 | MESIROW FINANCIAL 3,000,000 3,000,000 6,365
806854 AB 1|SCHLUMBERGER INV 3.30 09/14/2021 ....04/03/2012 | BARCLAYS AMERICA 7,062,468 6,957,000 15,943
806854 AB 1|SCHLUMBERGER INV 3.30 09/14/2021 ....04/02/2012 | BARCLAYS AMERICA. 5,854,327 5,745,000 11,059 | 1FE
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35. ....04/20/2012 | CANTOR FITZGERALD & CO 1,058,680 1,370,459 2,347 (1Z
86358R XZ 5|SASC 2002-AL1 A3 SEQ 3.45 2/25/32 ....04/25/2012 | SANDLER O'NEIL & PARTNER 1,478,610 1,640,621 4,560 | 1FM
872162 AH 5| TAL 2011-2A A ABS 4.31 5/20/2026 ....06/06/2012 | WELLS FARGO BROKERAGE 6,443,719 6,300,000 15,839 | 1FE
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027 ....05/09/2012 | BANK OF AMER/ML 7,996,920 8,000,000 1FE
878055 AD 4| TCF NATIONAL BK 6.25 06/08/2022 06/05/2012 | BARCLAYS AMERICA. 5,945,160 6,000,000 2FE
87969N AC 9 |TELSTRA CORP LTD 4.80 10/12/2021 ....04/03/2012 | MORGAN STANLEY & CO 11,856,475 10,900,000 257,240 | 1FE
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 ....04/10/2012 | WELLS FARGO BROKERAGE 8,998,880 9,000,000 1FE
88948A AQ 0| TOLL ROAD INV 0.00 02/15/2015. ....04/18/2012 | BB&T CAPITAL 1,640,204 1,950,000 2FE
89233P 5T 9|TOYOTAMTR CRED 3.30 01/12/2022 ....04/02/2012 | BARCLAYS AMERICA 5,103,900 5,000,000 38,042 | 1FE
89233P 5T 9|TOYOTA MTR CRED 3.30 01/12/2022 ....04/03/2012 | BARCLAYS AMERICA. 5,044,800 5,000,000 39,875 | 1FE
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040 ....06/28/2012 | RBC DOMINION 5,064,667 4,714,745 11,564 | 1AM
89678D AA 3| TCF 2012-1A A ABS 4.21 05/14/2027. ....05/16/2012 | WELLS FARGO BROKERAGE 6,999,136 7,000,000 1Z
902494 AT 0|TYSON FOODS INC 4.50 06/15/2022. ....06/06/2012 | J. P. MORGAN SECURITIES. 3,978,320 4,000,000 2FE
90345W AA 2 [USAIR 2012-1A 5.90 10/01/2024 04/30/2012 | MORGAN STANLEY & CO 5,000,000 5,000,000 2FE
908906 AC 4| UNIONBANCAL 3.50 06/18/2022 ...06/11/2012 | MORGAN STANLEY & CO 3,968,000 4,000,000 1FE
913017 BV 0| UNITED TECH CORP 3.10 06/01/2022 ....05/24/2012 | BARCLAYS AMERICA 2,997,690 3,000,000 1FE
92276M AY 1 |VENTAS REALTY LP 4.00 04/30/2019 ....04/12/2012 | BANK OF AMER/ML 2,984,670 3,000,000 2FE
92852T AE 2| VIVENDI SA 4.75 04/12/2022 ....04/03/2012 | BANK OF AMER/ML 14,949,300 15,000,000 2FE
928670 AB 4| VOLKSWAGEN INTL FIN NV 4.00 08/12/2020 ....04/02/2012 | DEUTSCHE MORGAN GRENFELL 3,577,990 3,400,000 20,022 |1FE
95709T AD 2|WESTAR ENERGY 5.10 07/15/2020 ....04/02/2012 | WELLS FARGO BROKERAGE 4,802,104 4,192,000 47,509 | 1FE
96032Q AA 0|WESTR 2012-1 A ABS 4.50 09/20/2025 ....04/08/2012 | AMHERST SECURITIES GROUP 5,000,000 5,000,000 1Z
98883* ZZ 2|NAYLOR PUBLISHING L+1025 12/31/2012 ....06/07/2012 | Capitalized Interest. 57,498 57,787 4z
98883* ZZ 2|NAYLOR PUBLISHING L+1025 12/31/2012 ....03/30/2012 | Prior Period Adjustment (32,539) (32,703) 4z
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989701 BC 0| ZIONS BANCORP 4.00 06/20/2016 | ........... | ....06/13/2012 | DEUTSCHE MORGAN GRENFELL 2,925,000 3,000,000
3899999. Total - Bonds - Industrial & Miscellaneous 689,207,990 | ..ooovvviriiieirins 719,903,637 | ..oovvoveeeererernnians 1,336,169
8399997. Total - Bonds - Part 3 781,458,202 817,308,637 1,500,639
8399999. Total - Bonds 781,458,202 817,308,637 1,500,639
Common Stocks - Industrial and Miscell
055622 10 4|BP PLC-SPONS ADR XS ....05/08/2012 | IS GROUP INC 70,000.000 2,814,154 XXX L
055622 10 4|BP PLC-SPONS ADR R ....05/17/2012 | INTERSTATE 60,000.000 2,270,832 XXX |
055622 10 4|BP PLC-SPONS ADR XS ....04/23/2012 | IS GROUP INC 50,000.000 2,100,815 XXX L
055622 10 4|BP PLC-SPONS ADR R ....05/07/2012 | IS GROUP INC 50,000.000 2,046,280 XXX L
055622 10 4|BP PLC-SPONS ADR R ....05/30/2012 | IS GROUP INC 50,000.000 1,861,145 XXX |
055622 10 4|BP PLC-SPONS ADR R ....05/03/2012 | INTERSTATE 30,000.000 1,259,415 XXX L
055622 10 4|BP PLC-SPONS ADR R ....04/25/2012 | INTERSTATE 30,000.000 1,257,618 XXX |
055622 10 4|BP PLC-SPONS ADR . | ...05/16/2012 | INTERSTATE 30,000.000 1,154,913 XXX L
055622 10 4|BP PLC-SPONS ADR R ....04/24/2012 | 1SI GROUP INC 25,000.000 1,052,753 XXX L
055622 10 4|BP PLC-SPONS ADR R ....05/04/2012 | STIFEL NICOLAUS & CO. 20,000.000 821,354 XXX |
055622 10 4|BP PLC-SPONS ADR R ....05/09/2012 | IS GROUP INC 20,000.000 781,360 XXX L
055622 10 4|BP PLC-SPONS ADR R ....05/18/2012 | RAYMOND JAMES & ASSOC 20,000.000 742,500 XXX |
086516 10 1| BEST BUY CO INC.....ocourieririeiierieiisesssissssessssessssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses. | sesseneses ....05/22/12012 | ISI GROUP INC 20,000.000 368,630 XXX L
428236 10 3 [HEWLETT-PACKARD CO.....corrveiumrreismmmrseisaesessssnesssssssesssssssesssssssessssssssssssssssssssssssssssssssssssssessssssssssssen. | cossesssees ....05/24/2012 | INTERSTATE 20,000.000 434,290 XXX |
428236 10 3 [HEWLETT-PACKARD CO.....oiviurrimrireeimsissessssesssseesssessssessssessssesssssssssssssessssssssssesssssssssssssssssssssssssssssns. | sevesesees ....05/23/2012 | INTERSTATE 20,000.000 416,006 XXX |
428236 10 3 |HEWLETT-PACKARD CO. ....05/25/2012 | RAYMOND JAMES & ASSOC 10,000.000 218,665 XXX L
629209 10 7 |NMIHOLDINGS INC 04/17/2012 | FBR CAPITAL MARKETS & CO 600,000.000 6,000,000 XXX u
716933 10 6|PHARMACYCLICS INC ....05/25/2012 | RODMAN & RENSHAW. 10,000.000 329,084 XXX L
716933 10 6| PHARMACYCLICS INC......oourreuuurietiesseiseesessssessessssesssssssessssssesssssssessssssessssssssssssssssssssssssssssssssssnnes | sesseeeses ....05/24/2012 | RODMAN & RENSHAW. 10,000.000 328,266 XXX |
716933 10 6| PHARMACYCLICS INC.....ooovurvirmmriesiessesssssseesssesssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sesssneses ....05/18/2012 | INTERSTATE 10,000.000 280,833 XXX |
716933 10 6| PHARMACYCLICS INC......courveermrriesimersesseeressssessessssesssssssessssssesssssssesssssssssssssssssssssessssssssssssssssesssssses | sesseeeses ....06/07/2012 | RODMAN & RENSHAW. 8,000.000 291,327 XXX L
716933 10 6| PHARMACYCLICS INC.......oiriiuirirriinerieeriisesisessise s ssssesssss s ssss s ssssessssssssesssssssssessssssssssessssss | ossssoens ...06/29/2012 | RODMAN & RENSHAW. 2,000.000 63,501 XXX |
744320 10 2| PRUDENTIAL FINANCIAL, INC........ccorirreiirrreiienrerisseessssssesssssssssssssssssssssssssssssssssssssssssssssesssssssssssesssnnnns | sesssneees ....05/08/2012 | SANDLER O'NEIL & PARTNER 20,000.000 1,024,978 XXX L
744320 10 2| PRUDENTIAL FINANCIAL, INC.......coomierriimmermiiememesismeessssssssssssssssssssssessssssssssssssesssssessesssssssesssssssessssssnenns | sossnseses ....05/09/2012 | SANDLER O'NEIL & PARTNER 10,000.000 503,887 XXX |
744320 10 2|PRUDENTIAL FINANCIAL, INC. ...05/15/2012 | SANDLER O'NEIL & PARTNER 10,000.000 496,763 XXX 1
744320 10 2| PRUDENTIAL FINANCIAL, INC 05/30/2012 | STRATEGAS 10,000.000 467,747 XXX L
744320 10 2|PRUDENTIAL FINANCIAL, INC. ....05/24/2012 | SANDLER O'NEIL & PARTNER 10,000.000 466,007 XXX 1
744320 10 2| PRUDENTIAL FINANCIAL, INC........ccoiirreieirrieiirnieriissesssssssssssssssssssssssssssssssssssssssssssssssssssessssssssessssssnnnns | sesssnneses ....05/23/2012 | SANDLER O'NEIL & PARTNER 10,000.000 465,193 XXX |
744320 10 2| PRUDENTIAL FINANCIAL, INC.......comiirreiumerriimmneresismeesssssssessssssssssssssessssssssssssssesssssssesssssssnesssssssessssssnenns | sesseeeses ....06/01/2012 | STRATEGAS, 10,000.000 451,984 XXX 1
844741 10 8| SOUTHWEST AIRLINES CO......cvvvuuurrimrererisensesesssesessessssessssessssessssssssssssssssssessssssssssssssssssssssssssssssssss. | soseessees ....05/18/2012 | RODMAN & RENSHAW. 170,000.000 1,409,368 XXX |
844741 10 8| SOUTHWEST AIRLINES CO.......oooumrreeemmcrmeimmnrressssesssssssssssssssssssssssssssssssssssessssssssssssssssessssssssssssssessssss. | sesseneees ....05/23/2012 | INTERSTATE 75,000.000 615,578 XXX L
881575 30 2|TESCO PLC-SPONSORED ADR R ....05/18/2012 | INTERSTATE 50,000.000 751,750 XXX 1
881575 30 2|TESCO PLC-SPONSORED ADR X S— ....05/30/2012 | INTERSTATE 50,000.000 697,740 XXX L
881575 30 2|TESCO PLC-SPONSORED ADR XS ....05/24/2012 | INTERSTATE 30,000.000 437,910 XXX L
02927E 10 5| AMERICAN RESIDENTIAL PROPERTIES.........ovveieeeeeeeseeesesseesseeesssesssssssssesesssssssesessssssssssesssssssssssessssnes | consseennes ....05/04/2012 | FRIEDMAN BILLINGS RAMSEY 500,000.000 | ..oovvverrerrerierrerirenens 10,000,000 XXX u
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001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22 R ....02/06/2012 | Prior Period Adjustment 12,610,000.000 XXX U
01877R 10 8| ALLIANCE RESOURCE PARTNERS.........ccomrreimmmmrreimmmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | sossessenes ....04/16/2012 | RAYMOND JAMES & ASSOC 35,000.000 1,999,795 XXX |
01877R 10 8 |ALLIANCE RESOURCE PARTNERS ....05/08/2012 | STRATEGAS, 10,000.000 594,849 XXX L
01877R 10 8|ALLIANCE RESOURCE PARTNERS 04/13/2012 | RAYMOND JAMES & ASSOC 4,647.000 266,362 XXX |
01877R 10 8 |ALLIANCE RESOURCE PARTNERS ....04/23/2012 | RAYMOND JAMES & ASSOC 1,472.000 87,665 XXX |
17275R 10 2| CISCO SYSTEMS INC......oormrrviemmmrrrissmneesismtssissesssssssses s sssssses st ssssssesssssssesssssenssssssssessesssnsessessseene | aessessnes ....05/04/2012 | RAYMOND JAMES & ASSOC 200,000.000 3,823,680 XXX L
17275R 10 2| CISCO SYSTEMS INC....ooormrviermmerrisssessssssessesssssssss s sesssss st ssss s ssssssssssssssessssssssssssssssessssssssssssssnenns | aessessnes ....05/10/2012 | RAYMOND JAMES & ASSOC 140,000.000 2,386,818 XXX L
17275R 10 2| CISCO SYSTEMS INC......coomveierrerrriirneerisseessssesssssesssssssssssssesssssssessssssssssssssssessssssnsesssssssessssssnsessssssnene | sessessnes ....05/08/2012 | RAYMOND JAMES & ASSOC 80,000.000 1,503,450 XXX L
17275R 10 2| CISCO SYSTEMS INC.....ooormrrveummmerrisseeesissessisssssssss s st sess s ssssssesssssesesssssessssssssssessessssessessnneens | sessessnes ....05/08/2012 | INTERSTATE 50,000.000 932,550 XXX |
17275R 10 2| CISCO SYSTEMS INC......oorivieiiriiinsiiisiisnsiss s sissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | sosssssans ....05/17/2012 | INTERSTATE 50,000.000 835,765 XXX |
17275R 10 2| CISCO SYSTEMS INC......oormrrriermmerrissmtresisssesissessssssssessssssss st ssss s ssssssesssssssesssssensessssssessesssnsessessneene | aessessnes ....05/11/2012 | RAYMOND JAMES & ASSOC 50,000.000 833,140 XXX L
17275R 10 2| CISCO SYSTEMS INC ....05/07/2012 | RAYMOND JAMES & ASSOC 40,000.000 763,500 XXX |
17275R 10 2| CISCO SYSTEMS INC 05/24/2012 | IS| GROUP INC 40,000.000 659,956 XXX L
17275R 10 2|CISCO SYSTEMS INC ....06/01/2012 | STRATEGAS, 40,000.000 643,348 XXX |
17275R 10 2| CISCO SYSTEMS INC.....oooruervirrmeriessmessessiessesssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssnnss | sessessnes ....05/16/2012 | INTERSTATE 30,000.000 501,939 XXX |
17275R 10 2| CISCO SYSTEMS INC......oormrrviermmrrvissneesismsessissesssssssessssssss st ssss s ssssssesssssssesssssenssssssssessssssnsessessseene | aessessnes ....05/22/2012 | RAYMOND JAMES & ASSOC 20,000.000 335,100 XXX L
17275R 10 2| CISCO SYSTEMS INC.....ooormrviermmerrissmsesssssessesssssssss s sssssssssssssessess s sssssssssssssssssssssssssssssssessssssnsssssssssenns | aessessnes ....06/30/2012 | STRATEGAS. 20,000.000 328,300 XXX |
313360 ZZ 5|FEDERAL HOME LOAN BANK CINCINNATIE-R........virveemumrremmmereesissssessssssssssssssssssessssssssssssssesssssssssssses | sessenenes ....04/09/2012 | Private Placement 37,200.000 3,720,000 XXX A
68389X 10 5| ORACLE CORPORATION......coouummriiermmerrismmassessssessssssesssssssessssssse st ssssssesssssssesssssssesssssssessssssessssssnenns | sessoseses ....05/18/2012 | STRATEGAS, 120,000.000 3,073,260 XXX |
68389X 10 5| ORACLE CORPORATION........evvemrirmirirmiesmesssessssesssessssesssssssesessssesssssessssssssssessssessssesssssesssnessssesssnessssnens | sosssssees ...05/10/2012 | INTERSTATE 100,000.000 2,704,200 XXX |
68389X 10 5| ORACLE CORPORATION ....05/17/2012 | STRATEGAS, 40,000.000 1,059,136 XXX L
68389X 10 5| ORACLE CORPORATION 05/08/2012 | STRATEGAS. 30,000.000 829,575 XXX |
68389X 10 5| ORACLE CORPORATION ....05/21/2012 | INTERSTATE 20,000.000 517,212 XXX L
90187B 10 1| TWO HARBORS INVESTMENT CORP........comierruummrreesmmrsessenessssssesssssesesssssseessssssesssssssessssssessssssnesssssnns. | sessseeses ....05/02/2012 | INTERSTATE 100,000.000 1,046,180 XXX |
90187B 10 1| TWO HARBORS INVESTMENT CORP.......covuuruimirerrererisessssessssssssesssasessssesssesessssesssssessssessssessssessssessane. | sosssesees ....05/07/2012 | INTERSTATE 50,000.000 511,250 XXX |
90187B 10 1| TWO HARBORS INVESTMENT CORP.........ccosterreummrrrismmersessenersessmsessessssesssssseessssssesssssssessssssesssssssessssssns. | sessneeres ....06/01/2012 | STRATEGAS, 50,000.000 509,215 XXX L
90187B 10 1| TWO HARBORS INVESTMENT CORP.......ccoueriierirriieriressisesssssssssesssssssssessseessssessssesssessssesssesssenessins. | cosssesnees ....06/04/2012 | INTERSTATE 50,000.000 507,155 XXX |
90187B 10 1| TWO HARBORS INVESTMENT CORP.........ccosverreimnreisimrressiessessnsssssssessesssssssssssssssssssesssssssssssssssssssssns. | sessseeses ....05/23/2012 | INTERSTATE 25,000.000 252,863 XXX L
90187B 10 1| TWO HARBORS INVESTMENT CORP.........comierrutmmrreismmersessmessssssesssssssesssssseessssssesssssssessssssessssssnesssssnns. | sessneeses ....05/04/2012 | INTERSTATE 20,000.000 204,900 XXX |
92852T 20 1|VIVENDI SA-UNSPON ADR R ....04/20/2012 | INTERSTATE 27,500.000 467,761 XXX u
928527 20 1| VIVENDI SA-UNSPON ADR ....05/16/2012 | INTERSTATE 916.000 XXX U
92857W 20 9 |VODAFONE GROUP PLC-SP ADR R....... ...05/17/2012 | STIFEL NICOLAUS & CO. 20,000.000 526,472 XXX |
9099999. Total - Common Stocks - Industrial & Miscellaneous. 77,108,041 XXX 0 XXX
9799997. Total - Common Stocks - Part 3 77,108,041 XXX 0 XXX
9799999. Total - Common Stocks. 77,108,041 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 77,108,041 XXX 0 XK
9999999. Total - Bonds, Preferred and Common Stocks. 858,566,243 XXX 1,500,639 0.0 SO

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.
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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 Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| 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 02/01/2039.........occorvvvreres | o 04/15/2012| MBS Paydown 0.54941849......... | cccovervrrnerncrrens | cornerineennsd 212 | 212 | N2 26 | e | e (BT1) | s | e (B71) | i . 42,212 v | e [V IO 633 [02/01/2039|1...........
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039.........coovvvreveres | veree 05/15/2012| MBS Paydown 0.52416621 25,252 e (V1 IO 473 102/01/2039| 1...........
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039.... . 06/15/2012| MBS Paydown 0.51192789 12,238 IO 0 02/01/2039| 1...
31340B 4  5|FH14 141725 PT 12.00 5/01/17cccovcvvrvereriieirrerinnnns | e 04/15/2012| MBS Paydown 0.00218848 515 0 05/01/2017| 1
31340B  4J 5|FH14 141725 PT 12.00 5/01/17. . 05/15/2012| MBS Paydown 0.00205185 520 SO 0 05/01/20171...
31340B 4  5|FH14 141725 PT 12.00 5/01/17.coocvvrvereriieerrcrirnnnns | 06/15/2012| MBS Paydown 0.0019138........... 526 e 0 05/01/2017| 1....covnve.
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.........ocvvvvevenrererns | o 04/25/2012| MBS Paydown 0.28247581 25,161 O 0 02/01/2039|1...........
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.......c.covvvrerermevnnns | s 05/25/2012| MBS Paydown 0.24276791 39,757 IO I 0 02/01/2039| 1...........
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039 e 06/25/2012| MBS Paydown 0.22005681 22,739 OO 0 02/01/2039| 1...
36296 FT  7|GN 692378 PT 4.50 02/15/2039.... R 04/15/2012| MBS Paydown 0.57421028 20,164 IO I 0 02/15/2039| 1...
36296 FT  7|GN 692378 PT 4.50 02/15/2039.........ccvovverveerrinirnens | cenee 05/15/2012| MBS Paydown 0.5632641........... , , , X . 10,946 S 0 02/15/2039| 1...........
362960 FT  7|GN 692378 PT 4.50 02/15/2039........ccovvvrevvrnerernins [ s 06/15/2012| MBS Paydown 0.54839437 14,870 OO IO 0 02/15/2039|1...........
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039..........ccccovevervvennns | cevee 04/15/2012| MBS Paydown 0.42967655 9,178 OO 0 03/15/2039| 1...........
36296T DP  5|GNSF 700410 PT 5.00 03/15/2039.... . 05/15/2012| MBS Paydown 0.40594263 23,734 IO I 0 03/15/2039| 1...
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039.........ccccovevervrinnns | cevee 06/15/2012| MBS Paydown 0.40534961 593 0 03/15/2039| 1...
83162C FF  5|SBAP 1994-20D 17.70 04/01/2014... e 04/01/2012| MBS Paydown 0.011561769 N , . , , J006 | oo [ | e 12,515 S 0 04/01/2014|1...
83162C FH 1 |SBA SER 94-20F 7.60 6/1/14......c.ovvemrrerirnciirrinnens | veees 06/01/2012| MBS Paydown 0.012465826....... | ..c.cocveevevnernerirnes | cervrrrseeni26,266 | oiiirici0i26,266 | v 26,266 | covveerrnni 26,266 | oo [ o [ e (V1 I . 26,266 OO 0 | v 998 |06/01/2014/1...........
83162C FN  8|SBAP 1994-20J 18.30 10/01/2014........cccovrvverrerrns | verer 04/01/2012| MBS Paydown 0.01115935......... , X , T8 [ e oo [ e (V1 I . 15,778 IO I [V I 655 [10/01/20141...........
83162C FQ 1 |SBAP 1994-20K 1 8.65 11/01/14......ccomvvevrencrrirries | vener 05/01/2012| MBS Paydown 0.009123823....... | ccccverernrvnerneeirnee | eervrrrnenn36,692 | 36,692 | 1oiiiiinn36,692 | v 36,892 | v [ e [ (1 I . 36,692 IO I (V1 I 1,587 11/01/2014|1...........
83162C FR 9| SBAP 1994-20L 1 8.40 12/01/2014 e 06/01/2012] MBS Paydown 0.005238481....... | cccoovivniiinniicinnns | covnniinniaad 51,068 | ..............51,068 | oo 53,766 | oo 51,088 | v | | (L] . 51,068 v | 0 [ e 2,145 |12/01/2014[1...........
0599999. Total - Bonds - U.S. Government 390,726 | ............390,726 | ...........397,256 | ............386,654 | ..o | i (3,703) 0. 390,726 .0 0 0. 10,469 | ... XXX... | .XXX....
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
68406P GE 5| ORANGE BCH AL TXB 5.00 05/01/2015........c.ccocveuue | ..... |05/01/2012| Sinking Fund Redemption 100.0. | .....cccocvvioniinnns | o 455,000 | ..o 455,000 | ............ 457,575 | oo 456,640 | ..o | s (1,640) | ..o | v (1,640) [ .oooveiviiiens [ v 455,000 v [ 0. 11,375 | 05/01/2015| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... SRR IR 455,000 | ..o 455,000 | .....co..eo 457,575 | oo 456,640 | ..o 0 ] s (1,640) | oo (V)] (1,640) | oo 0 [ s 455,000 .0 0 0. 11,375 | ... XXX... | .XXX....
Bonds - U.S. Special R and Special A t
01170R DA 7 |ALASKA HSG A 2.80 12/01/2026. B 06/01/2012| Partial Call 100.0...........occeorreene . ..680,000 Mo ()] ST [ 680,000 IO (V1 I 9,996 | 12/01/2026| 1FE......
09089T AY  7|BIRMINGHAM AL B 6.00 04/01/2022 e 04/01/2012| Sinking Fund Redemption 100.0. | . ....40,000 M. (4) 40,000 IO (V1 I 1,200 |04/01/2022| 1FE......
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.....ccvvvvvivrirervnireires | veree 04/15/2012| MBS Paydown 0.01764989......... K[ - 315 [ s [ e | (V] I 315 IO I (V1 I 10 |01/15/2021|1...........
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.......cvmerevirrerirenis [ e 05/15/2012| MBS Paydown 0.01746432......... | ccccovevrverrerrneernne | vevernerinnerene 186 | i 188 [ e 186 | v KT TR S O (V1 T 186 IO (U IO 10 |01/15/2021(1...........
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.....ccovvvvvierirernrircires | veree 06/15/2012| MBS Paydown 0.01724664......... 218 | e 218 [ e [ e | s (V1 I 218 O 0 8 [01/15/2021(1...........
312909 3W  2|FHR 1250-J PAC17.00 5/15/2022. e 04/15/2012| MBS Paydown 0.03552534 . 301 301 309 | . 305 M) ] e N1 . 301 S 0 7 |05/15/20221...
312909 3W 2| FHR 1250-J PAC17.00 5/15/2022........ccevvoneernrirnens [ o 05/15/2012| MBS Paydown 0.03522372 ...302 309 306 ()] (1) 302 0 9 |05/15/2022| 1
312909 3W  2|FHR 1250-J PAC17.00 5/15/2022. e 06/15/2012| MBS Paydown 0.03486044 363 373 | e 368 @2)]..... ). 363 SO (V1 I 13 | 05/15/2022|1...
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........ccoonevrvrerscrinnns | e 04/15/2012| MBS Paydown 0.13362421......... | ceceevveenernerirneenes | veerveirnennnd 4,620 | .o 4,620 | oo 4,899 | oo 4780 | oo [ s (R) ) ST IS (UN0)) I—— 4,620 v | e (V1 IO 116 | 04/15/2023] 1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023........coosvvmvvirneinnies | s 05/15/2012| MBS Paydown 0.13187353......... | ceveevrvnernerieriees | cevrnreineians 3,501 | v 3,501 | e 3712 | s 3,623 (8)] e ()] E—— 3,501 IO (V1 I 109 | 04/15/2023|1...........
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312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........ccconvvevvvinrrvenns [ s 06/15/2012| MBS Paydown 0.12832075......... | ccccovrvvevnererneenns | cvvvvrineneen 7,106 | s 7,106 7406 | oo | e [V I 266 |04/15/2023(1...........
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031.........cccvmeveererncernins [ o 04/15/2012| MBS Paydown 0.10019872 34,270 | oo [ e [V I 743 |07/15/2031(1...........
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031......ccvvvvrrierrienns | e 05/15/2012| MBS Paydown 0.09289826 36,502 | .covvrerinnins [ e (1 I 989 | 07/15/2031|1...........
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031.........ccooovvverevenreinns [ v 06/15/2012| MBS Paydown 0.08903225 19,330 [ .oovvrvevirens [ 0 07/15/2031|1...
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020..........ccovuvrerermrenes [ o 04/15/2012| MBS Paydown 0.190516.... 9,100 0 03/15/2020| 1
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........ccccoovrverirmrirnes [ o 05/15/2012| MBS Paydown 0.18669475 12,755 [ oo [ v 0 03/15/2020(1...
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........ccccovurrrerermrenes [ o 06/15/2012| MBS Paydown 0.17694448 32,546 | ..o [ e 0 03/15/2020| 1...........
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022...........ovevervrrirenns [ s 04/15/2012| MBS Paydown 0.27123649 26,944 | ..ooooveeree | e 0 02/15/20221...........
313390 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022............coevveverrerrns | veves 05/15/2012| MBS Paydown 0.26428253 20,862 | voovvveereers | o 0 02/15/2022|1..........
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022...........ooevvrerrerenns [ e 06/15/2012| MBS Paydown 0.25725538 21,081 | [ e 0 02/15/2022(1...
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.........ccocovevermrranns | covee 04/15/2012| MBS Paydown 0.04105334 28,948 | .o [ 0 10/15/2023|1...
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.........cocvorerervernnns | conne 05/15/2012| MBS Paydown 0.03868905 17,841 | oo [ 0 10/15/2023 1...........
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.........cccvvrvrriireres | vevee 06/15/2012| MBS Paydown 0.03744981 9,351 | oo | e 0 10/15/2023| 1...........
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023..........cccovvuvervnnnr | covee 04/15/2012| MBS Paydown 0.6822141........... 20,213 | oo [ e 0 12/15/2023 1...........
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023.........cccoovvvrerrnnnns | conee 05/15/2012| MBS Paydown 0.66254881 19,665 [ .oovvvrrvereens | o 0 12/15/2023| 1...
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023.........cccovvvermrrrrns | veree 06/15/2012| MBS Paydown 0.64341662 19,132 0 12/15/2023|1...
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027.........cccovvrrrerererernes | vever 04/15/2012| MBS Paydown 0.15645185 A0 R I 0 09/15/2027|1...
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027........cooomvrrerrnrrins | venes 05/15/2012| MBS Paydown 0.15432126 (K172 I 0 09/15/20271...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027........cccovvvrerrmrrnes | veves 06/15/2012| MBS Paydown 0.15205208 6,808 | .ovvvevrerearns | s 0 09/15/2027|1...........
3133TC  HE  1|FHR 2018 PG PAC 6.35 1/15/2028..........ccoevvenerrnens [ v 04/15/2012| MBS Paydown 0.22301354 8,916 | .o | e 0 01/15/2028|1...........
3133TC HE  1|FHR 2018 PG PAC 6.35 1/15/2028............ccooovvveeis [ o 05/15/2012| MBS Paydown 0.22063136 2,382 | o | s 0 01/15/2028|1...
3133TC HE  1|FHR 2018 PG PAC 6.35 1/15/2028..........ccoovvevirrerns [ v 06/15/2012| MBS Paydown 0.21703922 3,592 0 01/15/2028|1...
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028..........ccvovvrervrnns | o 04/15/2012| MBS Paydown 0.07735418 5,502 [ ..cvoereerries | e 0 03/15/2028(1...
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028...........cccovvemrrverrs [ v 05/15/2012| MBS Paydown 0.07632825 4,645 | v [ s 0 03/15/2028| 1...........
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028..........ccoovvrernrens | o 06/15/2012| MBS Paydown 0.07533512 4497 | [ 0 03/15/2028| 1...........
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029........c.cocevvmrrrcrnns | o 04/15/2012| MBS Paydown 0.28055115 T974 | o | e 0 01/15/2029|1...........
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029..........covvveerrmrrin [ v 05/15/2012| MBS Paydown 0.27127186 32,478 | .o [ 0 01/15/2029| 1...
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029.........ccosvrveremrir [ e 06/15/2012| MBS Paydown 0.26866884 9111 | e | e 0 01/15/2029(1...
3133TS  F2 4 |FHR 2303 CK SCH 6.0 4/15/2031.......cccovvrrvrvmrnirenns [ s 04/15/2012| MBS Paydown 0.30574559 26,926 | .oovvereriei [ 0 04/15/2031(1...........
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031.......ccvvmvrrererrcriins | veeer 05/15/2012| MBS Paydown 0.3002169........... 11,057 [ oo [ 0 04/15/2031|1...........
3133TS  F2 4 |FHR 2303 CK SCH 6.0 4/15/2031.......ccovvvrrrvvrviren [ s 06/15/2012| MBS Paydown 0.29441433......... [ ccccovovreervrineinns | vevrrennnen 11,605 | 11,605 | 11,984 | e 11,867 11,605 [ oo [ e 0 04/15/2031(1...........
3133TU  S7  4|FHR 2357 QH PAC 6.50 9/15/2031..........coovvvvrvrvene | o 04/15/2012| MBS Paydown 0.10742957......... | cecevvrvrvrrverrnrernee | vevrvrirneeen8,732 | ciriiineenn8,732 | it 7,060 [ o 6,979 6,732 | oo | e 0 09/15/2031|1...
3133TU  S7  4|FHR 2357 QH PAC 6.50 9/15/2031..........coovvvverernene | o 05/15/2012| MBS Paydown 0.10328178 .21,500 |. 20,739 0 09/15/20311
3133TU  S7 4| FHR 2357 QH PAC 6.50 9/15/2031.......c.cevvverievans [ v 06/15/2012| MBS Paydown 0.10078834 12,467 | oo | v 0 09/15/2031(1...
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020..........cccmvvemerrerrnerins [ v 04/15/2012| MBS Paydown 0.01317282 425 | e | e (V1 IO 13 |05/15/20201...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020..........cccruvevrrrvrmnrernns | e 06/15/2012] MBS Paydown 0.01234086 JUONLC T (51 I 383 | [ 0] v 15 | 05/15/2020| 1...........
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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)
31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021.........occvvvevrrnnnns | o 04/25/2012| MBS Paydown 0.01356296......... | cccevveerrenrrverirens | verierirnieienens 410 | oo 410 | e 431 | 420 (8)].eeer ()] - 410 | oo | e 0 | s 10 |02/25/2021(1...........
31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021.........occorvvervrncnns | cenee 05/25/2012| MBS Paydown 0.01342627......... | cccveererenernerinens 273 | . 273 287 | e 280 M ] e [()] - P4 (R B 0 8 102/25/2021 1...........
31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021........oovoovvversvinnnes | cevee 06/25/2012| MBS Paydown 0.01328552......... | cccveererrreenerins 282 | ... 282 296 | ........ 288 ()] e [()] - 282 [ oo [ (V1 IO 10 |02/25/2021(1...........
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022... .| 04/25/2012| MBS Paydown 0.02798104 M ] e N1 3,561 | oo | e 0 07/25/2022|1...
31358N  H3 9 [FNR G92-29 J SCH 8.00 7/25/202 .| 05/25/2012| MBS Paydown 0.02752101 Q)] (2) 4,600 0 07/25/2022| 1
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022... .| 06/25/2012| MBS Paydown 0.02722962 M ] e M. 2,914 | | s 0 07/25/2022(1...
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22........vvervvervrrcrinnnes | veves 04/25/2012| MBS Paydown 0.04173076 M. [()] - 1,634 | e [ e (V1 IO 41 [07/25/2022(1...........
31358N M5  8[FNR 92-119Z ZX 8.00 07-25-22.........cvervrvvrercrmrrcins [ e 05/25/2012| MBS Paydown 0.04135307 M ] e [()] - 1511 | e [ (01 IO 50 [07/25/20221...........
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22.........c0cvvvevrrercriinnrs | verer 06/25/2012| MBS Paydown 0.04092605......... [ .cccovvereerermnrerinnns | vererrerianen 1,708 | i 1,708 | e 1,723 | b T | | e | e (V1 I 1,708 | oo [ e 0 | s 68 |07/25/2022|1...........
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022..........oocomvvmnres [ e 04/25/2012| MBS Paydown 0.03545853 5,100 [ .cvoereneries | e 0 07/25/2022(1...
31358P EE 3| FNR 1992-117 M PAC 7.0 7/25/2022...........cocevrvvrs | corne 05/25/2012| MBS Paydown 0.0351615 LTAT s [ 0 07/25/2022(1...
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022..........ooccomvvmnurs [ v 06/25/2012| MBS Paydown 0.03486804 1,726 | o [ s (V1 IO 60 | 07/25/2022|1...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022..........ccccovrerevrrce | vevee 04/25/2012| MBS Paydown 0.05693788 A57 | e | e 0 9 [10/25/20221...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022...........ccccovurverirs | conee 05/25/2012| MBS Paydown 0.05554654 1,096 | .o [ e 0 | s 27 |10/25/2022|1...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022..........cc.cocrervrees | vevee 06/25/2012| MBS Paydown 0.0545132 814 | e [ 0 10/25/2022| 1...
31358R Y7 2|FNR G92-66 KB PAC 7.0 12/25/2022..........cccovuvvrenns | s 04/25/2012| MBS Paydown 0.1030623.. 7,568 0 12/25/2022|1...
31358R Y7 2|FNR G92-66 KB PAC 7.0 12/25/2022..........ocoovvevvrrns | vever 05/25/2012| MBS Paydown 0.10144337 6,476 | .ooovveecens | e 0 12/25/2022| 1...
31358R Y7  2|FNR G92-66 KB PAC 7.0 12/25/2022.........occovvrermrens | vever 06/25/2012| MBS Paydown 0.09974297 (G172 I 0 12/25/2022| 1...........
313590 H5  5|FNR 1993-155 PJ PAC 7.0 9/25/2023........c.coevcvevree | veves 04/25/2012| MBS Paydown 0.47861754 27,068 | ...ccovvrvrren [ 0 09/25/2023| 1...........
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023........cccovvvmvvnne | vener 05/25/2012| MBS Paydown 0.46904651 19,142 [ oo [ 0 09/25/2023| 1...........
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023..........cccvovevvee | oenes 06/25/2012| MBS Paydown 0.45757909 22,935 | ..o [ e 0 09/25/2023|1...
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024...........cocconvvrvees | vever 04/25/2012| MBS Paydown 0.52540385 6,822 0 04/25/2024|1...
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024...........ccocoonvvnuces | veves 05/25/2012| MBS Paydown 0.51935727 2,933 | s | e 0 04/25/2024(1...
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024...........ccccconvveuees | vener 06/25/2012| MBS Paydown 0.51231961 343 | i [ 0 04/25/2024|1...........
31350L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........cccovvrers | vevee 04/25/2012| MBS Paydown 0.07275039 2,590 | oo [ e 0 01/25/2022|1...........
31350L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........cccovvrers | vevee 05/25/2012| MBS Paydown 0.07160683 1487 | e [ 0 01/25/2022(1...........
31359L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........cccvvoreree | evee 06/25/2012| MBS Paydown 0.07085177 982 | e [ 0 01/25/2022|1...
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027.......ocoovvvermrrnns | veres 04/18/2012| MBS Paydown 0.11844119 22,535 | oo | o 0 04/18/20271...
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027.........coccovervrrens [ erer 05/18/2012| MBS Paydown 0.11616095 10,329 [ oo [ e 0 04/18/2027(1...........
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027.......occvvrvvernes | vever 06/18/2012| MBS Paydown 0.11439978 AR £ N T 0 04/18/2027|1...........
31359V GF 4| FNR 1999-1 PJ PAC 6.50 2/25/2029.........ccovcrmvrirenns | cor 04/25/2012| MBS Paydown 0.34282551......... [ ccccoeevrvevernrnerinns | vevvrernneeen6,237 | 6,237 | 89172 | 88,212 | e | e (1,875) [ v [ v (1,875) [ oo 46,237 | oo | e 0 02/25/2029(1...........
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029.........cccovuvrurerne | s 05/25/2012| MBS Paydown 0.33728773 33,227 | oo | e 0 02/25/2029|1...
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029.........cccovvvmmrrne | e 06/25/2012| MBS Paydown 0.32507055 73,303 0 02/25/2029| 1
313602 GQ  1|FNR 1988-25 B SCH 9.25 10/25/2018.........ccccovvvveres [ e 04/25/2012| MBS Paydown 0.00236676 703 | oo [ (V1 I 22 (10/25/2018(1...
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018...........cocovvvreree | venee 05/25/2012| MBS Paydown 0.00232811......... | ceccreeeenermerneeernee | veverneerneninnens 570 | i 570 | 585 | 586 | s [ e [ e (V1 I 570 | v [ (V1 IO 22 |10/25/2018| 1...........
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018.........ccvcvivrere | venee 06/25/2012| MBS Paydown 0.00228671......... | ceccevveeneeeernmeeraee | eevrerernneinnee 1T | 11 | 805 | 0806 | s | e [ (1 I 611 | e [ s (V1 I 28 [10/25/2018|1...........
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313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019.......ccovvveemrrveri [ v 04/25/2012| MBS Paydown 0.01535475 518 [ e [ 0 | s 16 | 11/25/2019(1...........
313603 BQ 4|FNR 1989-79 D PAC 9.0 11/25/2019.......ccocvvvvrermrns | venee 05/25/2012| MBS Paydown 0.01518234 S17 | e [ (U IO 19 | 11/25/2019(1...........
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019.......ccovvvrvvrnrns | venee 06/25/2012| MBS Paydown 0.01462009 1,687 | oo [ (V1 I 76 [11/25/20191...........
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........cccouverves [ venee 04/25/2012| MBS Paydown 0.17807807 12,820 [ .ovovveveiens [ e 0 10/25/2031| 1...
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........cconvvernens [ vonee 05/25/2012| MBS Paydown 0.17299518 16,286 0 10/25/2031| 1
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........cccoevumrns [ venee 06/25/2012| MBS Paydown 0.1656937 23,394 | v [ 0 10/25/2031{1...
31392A  F5 2|FNR2001-73 PG PAC 6.0 9/25/2031.......cccomvrrmrns [ v 04/25/2012| MBS Paydown 0.03934219 30,832 | e [ 0 09/25/2031|1...........
31392A  F5 2|FNR2001-73 PG PAC 6.0 9/25/2031........cccoovvvvree | o 05/25/2012| MBS Paydown 0.03502772 A TRY 72 I PO 0 09/25/20311...........
31392A  F5 2|FNR2001-73 PG PAC 6.0 9/25/2031.......ccccovurvmrre [ v 06/25/2012| MBS Paydown 0.02796061 35,336 | coovrererienes [ e 0 09/25/2031| 1...........
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032..........couovrvvrmrnene | o 04/25/2012| MBS Paydown 0.19673363 33,634 | o [ 0 02/25/2032(1...
31392B  SC  1|FNR2002-6 L SEQ 6.0 2/25/2032..........ccovvverirmrirnns [ v 05/25/2012| MBS Paydown 0.18639521 54,794 | ..o | e 0 02/25/2032(1...
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032..........ovvovvvrrnrnene | o 06/25/2012| MBS Paydown 0.18554917 4484 | e [ s 0 02/25/2032|1...........
31392E  PC  8|FNR 2002-58 PG PAC 6.0 9/25/2032..........cccouvvvres | o 04/25/2012| MBS Paydown 0.55140923 (2,672) [ oo | e (2,672) [ oo 71,207 | oo [ e 0 09/25/2032(1...........
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032..........cccouvvmrv [ v 05/25/2012| MBS Paydown 0.53853327......... | ccccvvrvrerrererneernns | vvverrrrerrn64,380 | i 64,380 | oo 87,854 | 186,769 | oo | e (2,396) [ ..o | v (2,396) [ ..overerirriene 64,380 | ..ooorverienns [ e 0 09/25/2032| 1...........
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032.........ccccovvvermren | v 06/25/2012| MBS Paydown 0.52359495......... | ccccovremevrererneenee | cevvvernenees 74892 | i 74,692 | i 78,722 | i TTAB3 | e | e (2,823) | ... (2,823) | .. 74,692 | oo [ s 0 09/25/2032(1...
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032............cooouemriennns [ v 04/15/2012| MBS Paydown 0.5573422.. (4,109) (4,109) 91,947 0 05/15/2032(1...
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032..........cccovvenerernrns [ v 05/15/2012| MBS Paydown 0.55093661......... | .cccovrvrererererneernne | vervrrrenenn32,028 | i 32,028 | 34,069 [ i 33,475 | i | e (1,253) | ... (1,253) | .. 32,028 | .o | e 0 05/15/2032|1...
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032..........cconvvemernnees [ e 06/15/2012| MBS Paydown 0.54704087......... | cecceeeernevmervernnee | cevvrenneen 19479 | 19,479 | 20,714 | i00020,359 | e | v [(1515) ) IS 19,479 | oo | e 0 05/15/2032| 1...........
31392M  5R 9 [FHR 2448 TX PAC 6.0 5/15/2032.........cccovvremrrrerres | veves 04/15/2012| MBS Paydown 0.47552905......... | cccccovrvrerrererneernns | veerrrnnn 48,485 | e 48,485 | 050,929 | ..iiiini50,205 | oo | v (1,650) [ ..o 48,485 | ..ovvivrerrns | e 0 05/15/2032| 1...........
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032.........cocorvremrrnerirns | vener 05/15/2012| MBS Paydown 0.46720045 39,368 | .ovorerernn38,809 | oo | e (V1)) E— 37,479 | e [ 0 05/15/2032| 1...........
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032.........cccrvvvverernrenes [ s 06/15/2012| MBS Paydown 0.45558706 54,895 | ovvernnn 5415 | i | e (1,803) [ oo 52,260 | .oovrvererien [ 0 05/15/2032(1...
31393F V3  7|FHR 2534 SG 10 INV 1/15/2032.........occrvverrivrvrinnres | conee 06/15/2012| MBS Paydown 0.0.. 0 01/15/2032(1...
31393Q PE  6|FHR 2614 UD PAC 5.50 6/15/2031........cocovvvrervrrins | venee 04/15/2012| MBS Paydown 0.06332059 LABT370 | e | e (1,212) [ v | e 1,212) s [ e 186,212 | oo | e 0 06/15/2031|1...
31393Q PE  6|FHR 2614 UD PAC 5.50 6/15/2031..........ccconevvvrirncns | conee 05/15/2012| MBS Paydown 0.03692672......... | .cccoervverrerirncernns | wriverrenn 105,675 | ... 105,575 | ... 107,726 | ..o 106,232 | oo [ e (528) | eveveverrrienine [ ererrereenna(528) | o | s 105,575 | ovvvervevrenns [ e 0 06/15/2031| 1...........
31393Q PE  6|FHR 2614 UD PAC 5.50 6/15/2031..........ccconevrrvvernens | cenee 06/15/2012| MBS Paydown 0.0.........ccvuerereee | ovrermerrenieneseennns | cvverieens 147,707 | oo 147,707 | oo 150,716 | cooovvvrne 148,626 | ...ocvvvvrreies [ e (219) | vevereererinerne [ e (219) | o | s 147,707 | oo | e 0 06/15/2031|1...........
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31......c.cccmrvvervrires | venee 04/20/2012| MBS Paydown 0.15196229 4,907 | v [ e 0 04/20/2031(1...........
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........ocvervrrrcrres [ o 05/20/2012| MBS Paydown 0.14940408 5,116 [ oo | e 0 04/20/2031|1...
383739 N8 8| GNR2001-17 PG PAC 6.50 4/20/31.........cocvoeremernns [ o 06/20/2012| MBS Paydown 0.14697733 , 4,854 | ..o [ e 0 04/20/2031|1...
38373Q MR 9| GNR 2003-39 GE PAC 5.50 8/16/32..........coccvvrvmrres | covee 04/16/2012| MBS Paydown 0.42256589......... [ .cccovvvevvrrvrererinnns | crvvierenns 133,353 | oo 133,353 | oo 135,275 | ovvvvinnne 134,058 | .ooovvvveerveinins | v (L 151C) TR RN [(1515) T IS 133,353 | oo [ 0 08/16/2032(1...........
38373Q MR 9|GNR 2003-39 GE PAC 5.50 8/16/32........cccvveervrernrnns | conee 05/16/2012| MBS Paydown 0.39111124......... | cocvevvvrrerereeiiennns | v 125,819 | coovcrennee 125,819 | wooverenee 127,632 | oo 126,483 | ..o [ s [L10) ) IO ISR (L101) ) IO IS 125,819 | oo | oo 0 08/16/2032| 1...........
38373Q MR 9|GNR 2003-39 GE PAC 5.50 8/16/32...........cocovvveurnes | covee 06/16/2012| MBS Paydown 0.38113086 39,922 | .o [ e 0 08/16/2032(1...........
38373W 5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........occvvrvmeenes [ e 04/20/2012| MBS Paydown 0.26067696 15,572 [ oo [ v 0 05/20/2032(1...
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........cocvvvremernns [ 05/20/2012| MBS Paydown 0.2551395.. 27,687 0 05/20/2032| 1
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........cccoovvvmivnes [ v 06/20/2012| MBS Paydown 0.25029222 24,236 | v [ 0 05/20/2032(1...
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocoorvrvmrunes [ v 04/20/2012| MBS Paydown 0.2103956........... P T O 0 03/20/2032| 1...........
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........ccccoevvvvines | v 05/20/2012| MBS Paydown 0.20670371 16,351 | oo | e 0 03/20/2032|1...........
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38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocoovrvmivnes [ v 06/20/2012| MBS Paydown 0.2032934........... | cccevreverronerrerirens | conreiininne 15,104 | .ooovvrvenee 15,104 | .coocvevvnne 15,909 | .ooovrvines 15,708 [ ..o | verereiinns (576) | ceveveverrrinrrns | ervrverinens ((Y(5)) [—— . 15,104 OO 0 03/20/2032| 1...........
407271 GN  9|HAMILTON ECON KING 5.97 06/01/2016..........cccnes | over 06/01/2012| Sinking Fund Redemption 100.0. | ......ccvvevereverneenns | corverirenns 185,000 | .ooooreeeee 185,000 | cooocveneee 185,000 | ..oovvvrne 184,997 JIORC I K TR ISR 185,000 v | e 0 06/01/2016| 1FE......
64966N AA  5[NYC NY HSG DEV REV 5.60 12/01/2021......cccovcvre | vever 06/01/2012| Sinking Fund Redemption 100.0. | .....cccvevvrveneians | covverienns 130,000 | .oovcveneee 130,000 | cooovvveneee 135,794 | coovvee 133,335 | oo [ s (V225) ) ISR SO (225) 1 ISR ISR 130,000 IO 0 12/01/2021| 1FE......
649705 JJ 0|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI) B 04/11/2012| Sinking Fund Redemption 100.0. | . 144 | ... 144 95,839 e | 0 09/11/2018
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 05/11/2012| Sinking Fund Redemption 100.0. 189 | ..... 189 96,556 0 09/11/2018
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI) v | e 06/11/2012| Sinking Fund Redemption 100.0. |. ..97,239 | .. ....97,239 235 |..... 235 97,239 IO I 0 e 4,279 109/11/2018
64970M XT  5[NYC MULT FAM HSG DEV 6.42 11/01/2027..........co. | . 05/01/2012| Partial Make Whole Call 100.0.... | ..c.ovveuerrerrerernee | wovernnes 3,800,000 | ......... 3,800,000 | .........3,876,000 | .........3,873,833 | ...ccovurimurrurn | crren (73,833) [ oo | v (73,833) [ .ooverecereinne 3,800,000 v | e 0 11/01/2027
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030..........ccosvvererrerres | e 06/01/2012| Partial Call 100.0.........ccvvvverrine | eeremrireenierineeiens | ceverienes 455,000 | ..oovvvneen 455,000 | ...........455,000 | ........... 454,984 | ...ccoooovirivniinns | i LS [T ISP L0 [T IS 455,000 IO 0 01/01/2030
67178K AA 8| OAK RIDGE IND DEV 5.78 12/15/32.........cccemurrerirns [ v 06/15/2012| Sinking Fund Redemption 100.0. | ......ccovrvnrrrerrens | cervrviinnnad 23,011 | oo 23,011 | v 21,589 | e 21,648 [ | i 1,346 | oo | e 1,346 [ .o . 23,011 OO 0 12/15/2032| 1FE......
676907 PA  0|OH HFAMTG RES 5.80 09/01/2022 I 03/01/2012| Prior Period AdJUSIMENL.........ccc. | corerrrenrinerieriines | veemerinsienieniinees [ ceeeineessnsiissisenes | eeseneessssissssesins | oesenesssesssessnsenns | sesssessssessnenss | eeneseinesnnssnnee | onssnessnneennnes | svessnessineenneen0 o [ | e | oo 0 09/01/2022| 1FE......
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035 B 04/15/2012| MBS Paydown 0.939188793....... | .cccovrvvrrverrerirnns | vverreeennn20,140 | 20,140 | 022,396 [ e 22,311 [ i | s (VAL - 20,140 IO I 0 01/20/2035(1...........
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035..........cocvevees [ vonee 05/15/2012| MBS Paydown 0.937649183....... | .ceevevverrmerrerirnns | corveeineennd 23,094 | .o 23,094 | oo, 25,681 | .ovvvernvne 25,583 | oo | e (2,545) [ ..o | e (2,545) [ oo . 23,094 v | e 0 01/20/2035| 1...........
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035.........coecvevees [ o 06/15/2012| MBS Paydown 0.936288693....... | .cccveverreneirnerirnne | cernerrneennd 20,407 | oo 20,407 | e 22,694 | .o, 22,607 | .oovvverineinene | e (P22 I I (2,248) [ ..o . 20,407 IO (V1 I 681 [01/20/2035(1...........
835574 AN 4| SONOMA CTY CA6.625 6/1/2013.......ccccvvrvmrrivcnrns [ 06/01/2012| Sinking Fund Redemption 100.0. | .....cooovvvrerinniinns | cvverienns 300,000 | ............ 300,000 | ..ccooonee. 280,083 | ...ccovouee 296,850 | ..oovvoriniiiiins | e 3150 | | s 3,150 | . 300,000 v [ 0] e 9,938 | 06/01/2013| 2FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . [ 8,425,983 | ......... 8,425,983 | ........ 8,589,666 | ......... 8,561,618 | .ooovvvrrrnnnnd 0]... (133,894) | cooovvvicnins 0] (133,894) | oovovvvrnnns 0] s 8,425,983 .0 0 0 [.... 241,877 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032.........c.cccourer | v 04/25/2012| MBS Paydown 0.199740614....... | ccccovvvvrvrerirecernee | vevrririrneiins 3,115 | e 3115 | e 3141 | s 3,131 0 I I T 3,115 OO (U IO 75 | 12/25/2032| 1FM.....
00077B 4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032........coccomuver | e 05/25/2012| MBS Paydown 0.199168135....... | cccoreererureeneriens 283 | ..co... 283 286 | ........ 285 | e | e | e (V1 I 283 IO 0 8 |12/25/2032| 1FM.....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032..........ccouvee | v 06/25/2012| MBS Paydown 0.193569933....... | .cccovvvnrrirerererenes | vevvvrirnriinns 2,771 | s 2,771 | v 2,79 | oo 2,785 | oo | e [ (V1 I 2,17 OO 0 | s 93 |12/25/2032| 1FM.....
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12/25/33........coeccrveevies [ v 03/25/2012| Prior Period AdJUSIMENL.........ccc. | vovererenrinerieriines | eeeneeinnsineieninees [ eenesisisessssinsens | nessesssnessnsinsssns | soessesssessesssessns | seseosssnessessns | oneessssnnens LS TR (SRR 57 | OO (V1 IR 12/25/2033| 1FM.....
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12/25/33 I 04/25/2012| MBS Paydown 0.11370684 (1) 4,597 O 0 12/25/2033| 1FM.....
000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33.........ccoccovurevns | vevee 05/25/2012| MBS Paydown 0.10934407 8,726 0 12/25/2033| 1FM.....
000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33 e 06/25/2012| MBS Paydown 0.106943716 . 4,801 | .. ..4,866 M. 4,801 IO 0 12/25/2033| 1FM.....
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17.....c..evverevereene R.. | 06/25/2012| MBS Paydown 0.954956393....... | ..cccooevrerenrvvnniins | cvrernnni205,338 | coviinec 205,338 | ...cccvoneee 194,301 | oo 195,213 | i | e 1,695 | i | i 1,695 [ .o . 205,338 S [V 814 | 03/25/2017| 1FE......
00174E AG 4| AMMC 2006-6A A2 CLO FLT 05-03-2018.........cccconnee R.. | 05/25/2012| MBS Paydown 0.79839846......... | cccovrvrreveneenieinns | crrerirnnes 412,688 | ..cocoonee 412,688 | ............ 399,275 | .ooovneee. 399,275 524 | oo | s 412,688 OO (V1 IR 05/03/2018| 1FE......
00206R AP 7|T-CALL06/12 6.70 11/15/2013......ccovrvrrenerierierines | cenes 06/29/2012| Make Whole Call 108.083863..... | ....ccccovremrrrerinee | worernnes 4,323,355 | ........ 4,000,000 | ......... 4,501,560 | ......... 4,228,506 | ...ocovevenrrnnee | 00rene(58,929) | oo | i (58,929) | ..evvvvrrriraes | cereeens 4,169,577 | .ovveerveinns [ 153,777 11/15/2013| 1FE......
00438Q AB  0|ACCR 2007-1 A2 SEQ FLT 02/25/2037 I 04/25/2012| MBS Paydown 0.205399065....... [ ...ccccourvvrrrrerinnns | crerernn.0662,870 | oocoecn 662,870 | ...........660,441 | ... 849,475 | e | B3I [ [ B3I i | e 862,870 [ | e 02/25/2037| 3AM.....
00438Q AB  0|ACCR 2007-1 A2 SEQ FLT 02/25/2037 e 05/25/2012| MBS Paydown 0.144066574....... [ ..ccccovevvvrnrrerinns | crvvreenrn 874,657 | oo 674,657 | ............662,008 | ..........661,024 | ...cooooovvnines | ceeenna(B1,145) [ s [ e (B1145) | i | e BT4,657 [ s | e 02/25/2037| 3AM.....
00438Q AB  0|ACCR 2007-1 A2 SEQ FLT 02/25/2037........coccovrnree | vevee 06/25/2012| MBS Paydown 0.090085683....... [ ..ccoorverrvrvrrerinnes | crrereerrn 593,790 | o 593,790 | .oovvvene 582,656 | .....c...... 581,791 [ oo | ceeerene(2,238) | oo | e (2,238) [ ooeverrirriinne . 593,790 IO I 02/25/2037| 3AM.....
00441A  AA 2| ACE HARDWARE 9.125 06/01/2016.........cccruverreernies [ o 06/01/2012| Call 104.563..........ocvvrerereerrinirne | cvvernerieernerirenieee | oveinns 2,091,260 | ......... 2,000,000 | ......... 1,972,000 | ......... 1,982,260 [ ...coovvrverver | oeeen 17,740 [ oo | e 17,740 | oo | s 2,000,000 | .cooucveerirrenen | e 91,260 06/01/2016| 3FE......
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036...........cce. | coree 04/25/2012| MBS Paydown 0.61411626......... [ ..ccoervrvrrnrrerinns | vrvrrnnnen 98,732 | i 98,732 | overerrrnn86,514 | i 87,948 | i | e 1,820 [ [ e 1,820 | . 98,732 O 0 08/25/2036| 1FM.....
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036. v [ 05/25/2012| MBS Paydown 0.59658565......... [ ..ccccovurevrvrrerinn | crenennn 158,074 | i 158,074 | .o 138,512 | 140,808 [ oo | 3,831 | s [ e 3.831 [ | s 158,074 IO 0 08/25/2036| 1FM.....
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036...........c.ce. | coree 06/25/2012| MBS Paydown 0.567376. ..263,383 263,383 0 08/25/2036( 1FM.....
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034. N 03/25/2012| Prior Period AdJUSIMENL........cccoo. [ ovrvrrnerninereiinnes [ e [ e | e | e | e | cmee(8,564) | o [ erirennnd(8,564) | vovvvvvirenivens [ v [ | oo 0 11/25/2034| 1FM.....
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034.........c.cccouee | o 04/25/2012| MBS Paydown 0.80839297......... | cecceuvevrereeeerneennns | crverieens 196,343 | ..ovvveneee 196,343 | cooovvvvneee 158,570 | cvoovvvene 159,463 | .ooovveevvrreries | 31,979 | s | e 31,979 | | s 196,343 v | e 0 11/25/2034| 1FM.....
004421 HR 7| ACE 2004-HE3 M2 MEZ FLT 11/25/2034.........cccccoue. | o 05/25/2012| MBS Paydown 0.78209211......... | cecvervvreerrerineinns | cvrverienes 334,573 | oo 334,573 | ..o 270,208 | ............ 271,728 | oo | 00000058,686 | oo | v 58,686 | ...ccoovrrirnnnn . 334,573 IO 0 11/25/2034| 1FM.....
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004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034...........cccccc. | vonee 06/25/2012| MBS Paydown 0.76944362......... | .cccoevvererirereninnns | crverienns 160,901 | wovoeveeeee 160,901 | voveveveee 129,947 | oo 130,678 | .ovovvvververns | e 1,306 [ oo | v 1,306 [ .o | e 160,901 OO [V I 823 |11/25/2034
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........ccccoevurs | vever 03/15/2012| Prior Period AdJUSIMENL..........cc. | vovveerenrrnerierinee | ceernreinsineriieninees [ cenesineesnssinssenes | eveesseessessssssesins | osessessesssseessenens (6)] ... [(S)] — v | e (V1 IR 06/20/2031
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........cccccomvuer | vever 04/15/2012| MBS Paydown 0.662769349....... | .cccooeeevreneincrrene | ceneerneennd 26,091 | .o 26,091 | oo 23417 | oo 23,984 238 |..... 238 | . 26,091 IO (V1 IOV 48 |06/20/2031
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........cccccevurs | vever 05/15/2012| MBS Paydown 0.657568961....... | .cccovveurrvenrrircrirene | cerrviininnd 26,002 | ..coovrrenee 26,002 | ..oovorneen 23,337 | v 23,902 294 | ... 294 | .o, . 26,002 OO 0 | v 58 | 06/20/2031
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........ccccomvurs | vever 06/15/2012| MBS Paydown 0.645139108....... | ccceveeveremerrnerirnne | cerneerneennd 62,149 | oo 62,149 | ..covvvrens 55,779 | covvvrreenne YK I R (P21 I IS (291) | cevererineriens . 62,149 O 0 | v 165 |06/20/2031
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 03/25/2012| Prior Period AdJUStMENL........cccoe. [ ovvrrverinnnrerinns [ [ e | e (857) | ceverrererrnrieeiinens | crveeeeneiineinnes [ vevenseiiseiennes | e (V1 I SO (01 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 04/25/2012| MBS Paydown 0.43500786......... | cccceeeeerrmerrrerirens | cornerineenns 18,782 | oo 18,782 | oo 13,570 | v (12,890) [ .oovevnerreereres | cerreererinns 88 | o [ s 88 | . . 18,782 v | e 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... 04/25/2012| Pass-Through LOSS.........c.ccevieres [ oreernrvncennirerinns [ cerveerernsinneinnnenes | vevvrinereenne8,949 | 8,485 | oo | e | e | e (V1 OPOORROOOPPOR POORPORRORROORPOROOR IVOORRORRPOPPOO OO 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37 .| 05/25/2012| MBS Paydown 0.38316062 ..(42,850) 202 |..... 292 22,815 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... 05/25/2012| Pass-Through LOSS........c.cucveeeer | coverneeenmeenenneeinnes | seevmerinsernernenennees | evnerinneese89,370 | 50,120 | oot | cevvreniieniincins [ e [ e 0 | eevveeeereen | eeveeeieenreesiesienns | cveeeeieenseniis | oo 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ceru. 06/25/2012| MBS Paydown 0.32939502......... [ .ccovervrerrenrrnnrinnns | ervvverenennes 32,257 | oo 32,257 | oo 23,306 | ..oovvnnnn (44,435) 303 |..... 303 | . 32,257 SO 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 06/25/2012| Pass-Through LOSS...........eveerer | coveerevmerinerneenee | sevvnveisernesiienenens | conveensenennd 63,338 | .oorernns A5,762 [ oo | ceerierinnenenis | v | e (V1 T v | e 06/25/2037
00703P AB  0|ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 03/25/2012| Prior Period AdJUSIMENL.........ccc. | vovererernrinererines | ceeneeinneineiieniinees [ cenreiseinssinsienes | e | oneeseesssssssessnsens O A Y48 I IO 05/25/2036
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 04/25/2012| MBS Paydown 0.13970328......... | ccccovrvrerirerenrenns | cvverienns 103,682 | ..ccveeeee 103,682 | ..oovvvvnees 86,056 | ...coovuvn. 88,641 | oo | s 14,208 | ..ooovvvvrrverrs | v 14,208 | ..ooovvvrrrens | e 103,682 OO 05/25/2036
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 05/25/2012| MBS Paydown 0.12324194......... | ccccoovvvnerreeeneenns | cvvverienns 108,935 | .ovvveneee 108,935 | ..ovvvrnnens 90,416 | ..ovvvvrnvne 93,132 | v | s 15,195 | oo | v 15,195 | oo | s 108,935 OO 05/25/2036
00703P AB  0|ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 06/25/2012| MBS Paydown 0.10713736......... | cecverrvrnrrierineinns | crreerienns 106,574 | ....ccooeee. 106,574 | c.oovvrneen. 88,456 | ...ccoovnen. 91,3 [ e | s 15,070 | ovvovvenereeins | v 15,070 | oo | e 106,574 IO 05/25/2036
00922K AA 8| AIR2US 8.027 10/01/2019.......vvemervererrrererncerininens | v 04/01/2012| Sinking Fund Redemption 100.0. | .... 80,693 79,079 129 | ..... 129 80,693 OO 10/01/2019
020520 XX 5|ALON USA ENERGY TL L+225 06/22/2013. .102/13/2012| Prior Period AdJUSIMENL.........cccc. | ovverevnerrierineines | rerrrrrissieriiesinens | cereisesisssiinssenes [ eesenesssnsinsssesins | oeessessssessesssnssns | sosssessseseneess | ceseessnsesnessnee | onee 0 06/22/2013
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .1 03/25/2012| Prior Period Adjustment. e | e | [ 0 . | 06/25/2036
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 04/25/2012| MBS Paydown 0.306500244 37,693 .25,396 793 |..... 793 37,693 OO 06/25/2036
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 04/25/2012| Pass-Through LOSS..........cevvever | covevrieeninernneines | seernneineinssiesinens | conseessenenns 27,880 | .ooererneen. 18,784 | oo | e [ e | s (V1 I IO 06/25/2036
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 05/25/2012| MBS Paydown 0.300672673....... | ccccveveerrnerirerirene | cerneeineenns 32,820 | v 32,820 | .o 22,112 | o 32,873 705 ... 705 | . 32,820 v | e 06/25/2036
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 05/25/2012| Pass-Through LOSS..........ceeveeees | coveveeemrinerineenes | seevsveineisessiesenens | conseerseeenn 25456 | ..oovernen. 17151 | oo | e [ rneeiseseineens | oo (V1 I IO (V1 I 614 |06/25/2036
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 06/25/2012| MBS Paydown 0.296039458....... | .cccvvverivnmrirerirene | cernreiininnd 27,312 | oo 27,312 | s 18,401 | covvvrvrnee 26,136 560 |..... 560 | oo . 27,312 OO [V I 789 |06/25/2036
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 06/25/2012| Pass-Through LOSS.........cccvererer | covereevnernenineenee | seerssrinerssenienenens | conveessenins 19,020 | coovvvrernes 12,815 | oo | e [ oreerieninenneens | oo (V1 I OO (V1 IO 550 |06/25/2036
02377V AA 0| AMER AIR PT 11-2 8.625 10/15/2021........cocomvrrmres | e 04/15/2012| Sinking Fund Redemption 100.0. | .....cccvevveveneians | cerverirnes 280,457 | ..coouncn. 280,457 | .oocvenee 280,752 | c.ovrvene 280,750 2)] e (V2] P . 280,457 IO 0 10/15/2021
02554C AA 7 |AMER EAGLE NW HSG-A 4.97 12/15/18 06/15/2012| Sinking Fund Redemption 100.0. | .... 235,000 IO 0 12/15/2018
02554C AE 9 |AMER EAGLE NW HSG-B-WA 5.27 12/15/18.. .1 06/15/2012| Sinking Fund Redemption 100.0. 80,000 0 12/15/2018
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 04/25/2012| MBS Paydown 0.527804021....... 12,592 IO I 0 10/25/2046
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 05/25/2012| MBS Paydown 0.515562095....... | ..ccoveverrrererncernee | cervrerrneenn36,726 | coviirneinn36,726 | 127,544 | 026,456 | oo | v 1,094 [ | i 1,094 [ . 36,726 IO (V1 IO 70 | 10/25/2046
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 06/25/2012| MBS Paydown 0.507433664....... [ ..ccooeverevnrreinns [ vorvrirneren 24,385 | 24,385 | 118,289 | e 17,567 | i | e 3 TTT e | v 3777 | s . 24,385 O 0 | v 55 | 10/25/2046
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB.........cccccee | . 06/25/2012| MBS Paydown 0.203285931........ | .cccovvvvrrrerererernee | ervvrrrrnene89,921 | 89,921 | i 76,938 | v 76,938 | s | 003,026 [ o | 3,026 [ oo . 89,921 IO [V I 204 |02/25/2045(1Z........
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045...........ccccruvenere | vevee 04/25/2012| MBS Paydown 0.2458516........... [ ccccoeerereerncrerinns | verevrnere 44,836 | i 44,836 | oo 39,063 | 1o 39,343 | i | 208 | e [ 208 | . 44,836 OO (V1 IO 414 |06/25/2045( 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045..........cccoovuvrnes | covee 05/25/2012| MBS Paydown 0.2443043.......... [ ceccoverveevrnereinns | vervrrneren 28,285 |t 28,285 | oo 24,643 | 024,820 | oo | e 179 e [ v 179 | . 28,285 SO (1 I 326 | 06/25/2045| 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045...........ccccrevevure | veree 06/25/2012| MBS Paydown 0.2425461........... | coccvveervernerreeernee | eevvrennenn32,140 | 32,140 | 028,002 | 028,202 | s | s34 [ | v 234 [ . 32,140 IO (V1 IO 443 |06/25/2045( 1FM.....
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27 ........ccovvrerevree | core 04/25/2012| MBS Paydown 0.094620103....... | .cccoververvvrnererinnes | corvereinecn 2874 | i 2474 | i 2872 | 2885 | i | e 16 | e | i 16 | 2,474 v | e (1 I 67 |03/25/2027| 1FM.....
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03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27......ccoovvvrevrnes [ v 05/25/2012| MBS Paydown 0.094065539....... | .cccovvnrrrerirerenes | vevvvrirneiinns 2,218 | e 2,218 | v 2,216 | cvviirernn2,210 [ | s LS [N IS LI - 2,218 | o | e 0 | v 75 |03/25/2027| 1FM.....
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27......ccoovvverevrnes [ e 06/25/2012| MBS Paydown 0.093794781....... | ccccvvevverrerereeenes | vevrnveineiins 1,083 [ o 1,083 | v 1,082 [ v 1,079 [ e | e LT TR IS 18 | i 1,083 | oo [ e (V1 IO 44 |03/25/2027| 1FM.....
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27.......c.ovvecmernes [ 04/25/2012| MBS Paydown 0.229931935....... | cocoveverremeineniinns | cerneeineenas 57,389 | oo 57,389 | .covren. 57,425 | oo 57,389 | i | e [ (V1 I 57,389 | ..o [ e (V1 I 1,448 |10/25/2027| 1FM.....
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27.......cccovvvverres [ v 06/25/2012| MBS Paydown 0.226367744....... | .cccvvvviennrrerrens | cenreirininnd 57,027 | oo 57,027 | oo 57,063 | ..oovieerern 57,027 [ oo | v [ e (V1 I 57,027 | oo [ e (V1 I 2,158 | 10/25/2027| 1FM.....
03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17......cvvverrmrine | e 04/24/2012| MBS Paydown 0.306621979....... | ccccevrvrerrerernennnns | crverirenns 448,100 | ..ooovvnees 448,100 | ............ 414,493 | ... 840,075 | oo | s 4211 | o [ e 4211 | e | s 448,100 | ..oovoereveries [ e (V1 I 1,085 |05/24/2017| 1FE......
03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17......cccrvrvvrvrns | venee 05/24/2012| MBS Paydown 0.26270367......... [ .cccovvrvererrnvererinnes | crrvrvrrenns 746,611 | coovvrnee. 746,611 | .oooevene 690,615 | .ovveeernn 733,240 | oo | e 8,683 | .o | e 8,683 [ .o | e 746,611 | oo [ 0 2,237 |05/24/2017| 1FE......
03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17......ccvrevrmerins [ e 06/24/2012| MBS Paydown 0.241977294....... | ccccoovvvrnevrerernernns | cvverieens 352,348 | ............ 352,348 | ............ 325,922 | .ooeern.346,038 [ ..o | i 5,186 | oo [ v 5,186 | .ovevrrrerins 352,348 | ..ovvrvrennns [ e (V1 I 1,265 |05/24/2017| 1FE......
03702S  AA 1| AHR 2002-2A A CDO FLT 12/24/2017.. 03/24/2012| Prior Period AdJUSIMENL.........cc.c. | coverrrirniinriieeines | ceeneeineinniiinsiinees [ cenesiseisseiinsinenes | eveesseessesinsisnsssns | oeseseessnsssseesenssnns | seseeessiesensess | ceseessiesssnessnne | coeee 0 [ oo | eevereeieeiesiesisns | ceeeieesiesien | s 0 12/24/2017| 1FE......
037028 AA  1|AHR 2002-2A A CDO FLT 12/24/2017.. . | 04/24/2012| MBS Paydown 0.16230902......... | cecvevrerrverervnnnns | vervrerennn85,219 | 1iiii000n55,219 | 051,216 | 1ii0055,219 | oo | e | e 0 55,219 0 1212412017
037028 AA  1|AHR 2002-2A A CDO FLT 12/24/2017.. 05/24/2012| MBS Paydown 0.15080954......... | ccccooeeeemeemerneeernee | wovnennen 114,995 | 114,995 | 10 106,658 | oo 114,995 | s [ e [ e (V1 PRI IS 114,995 | oo | s 0 1212412017
03702S  AA 1| AHR 2002-2A A CDO FLT 12/24/2017 .....ovvvovrvrrnrns | o 06/24/2012| MBS Paydown 0.14440789......... 64,017 | oo 59,375 | ovvrerereeB4,017 | o | e | e (V1 I 64,017 | .o [ e 0 1212412017
03939R AB  6|ARCH WESTERN FIN 6.75 07/01/2013........ccccvurre | vener 05/16/2012| Cash Tender 97.25.........cocvvevers | voverneeeeernerrerirnne | oveinns 3,890,000 | ......... 4,000,000 | ......... 3,998,750 | .........3,999,397 | oo | e 10,603 | .ovoeeverieris | e 10,603 | .o 3,890,000 | .cooucvecrrnrens [ e 0 [ 135,000 |07/01/2013
03939R AB  6|ARCH WESTERN FIN 6.75 07/01/2013........ccocvovvrrs | vener 05/16/2012| CONSENt FEE........vvurvrcrireireiins | eereerireenieeiseiens | cvveerienes 120,000 | v | e | 00eeee 3,999,397 [ i | e [ (VI TR ISP 120,000 | .oovvvereirens | e 0 [ 101,250 |07/01/2013
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024...........ccccouuunes | cevee 04/15/2012| Paydown 100.0........ccceverivririns | corveerrnerirerienines | cevverirneiin 8,467 | oo 8,467 | oo 8467 | oo BABT | s [ [ (V1 T 8,467 | .o | s [V I 140 | 10/15/2024/ 1...........
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024............coovveres | cevee 05/15/2012| Paydown 100.0........ccouevereerrrene | cvvereernerserienennes | veerssenneran 8,501 | covvverrrenne 8,501 | covveririnn 8,501 | ovveverrreerne8,501 | o [ [ (V1 I 8,501 | oveevreriiens | e (V1 IO 175 | 10/15/2024/ 1...........
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024............c.ccouves | ceve. 06/15/2012| Paydown 100.0.........covvverererenes | vovirreirnriiseineiinns 8,537 | oo 8,537 8,537 | covvoeerrenn8,537 | s [ [ (V1 I 8,537 | ovvevrerrnins | e 0 10/15/2024|1...........
04544P  AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. | ..... 04/25/2012| MBS Paydown 0.99059301......... [ .cccovvverevrnererinnns | cvvrnrenrn 137,467 | i 137,467 | 89,327 | 95,958 | i | i 1101 [ | e 10T i | 137,467 | oo | 0 07/25/2036| 1FM.....
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036. . | 05/25/2012| MBS Paydown 0.987755632.. 559 51,646 0 07/25/2036( 1FM.....
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036. .| 06/25/2012| MBS Paydown 0.976602589.. .2,507 203,008 0 07/25/2036| 1FM.....
05115E  AB 6 |AUGUSTA FNDG IV 6.9 11/15/15......ccoovvurrrierincrns [ 05/15/2012| Paydown 100.0.......cccoeverrernecens (1,098) | .. . 44,883 | .o | e 0 11/15/2015| 1Z........
053773 ZZ 3| AVIS TRANCHE B TL LIBOR+500 9/22/2018............ | ..... 03/15/2012| Prior Period AdJUSIMENL.........cc.c. | coveeriinrineiineiies | ceinneiineiieiiesinens [ e [ | oo | soereessesennns | oneees (15,644) [ ..o | v (15,644) [ ..ovvorverevians [ e | e | oo 0 09/22/2018| 3FE......
053773 ZZ 3| AVIS TRANCHE B TL LIBOR+500 9/22/2018............ | ..... 04/30/2012| Paydown 100.0........ccoevermrermirene | correerrnerierienennee | veeverernenin 5,000 | coovrerirnenne 5,000 | coovrrirerirnn 4,900 | oo 4,902 152 | ... 152 | oo 5,000 [ ..cverrrrirres | e 0 09/22/2018| 3FE......
053773 ZZ 3| AVIS TRANCHE B TL LIBOR+500 9/22/2018............ | ..... 06/01/2012| Paydown 100.0........cccuverrerrrens | eeremeerneniesineinns | cvveerienes 142,857 | coovvrennee 142,857 | coovvrene 140,000 | c.oovvennce 140,065 | .coovveeicres | e 4,345 | s [ e 4,345 | s | s 142,857 | oo | s 0 09/22/2018| 3FE......
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB....... | ..... 04/25/2012| MBS Paydown 0.100144055....... | .cccoovverrvnerrerirene | ovrries 1,317,847 | ......... 1,317,847 | ......... 1,237,524 | ......... 1,238,017 [ oo | v 57,764 | oo | v 57,764 | oo | v 1,317,847 | v | e 0 02/25/2047| 1FM.....
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB....... | ..... 05/25/2012| MBS Paydown 0.08922495......... | ccccoveeenremerrerirnne | overes 1,067,343 | ......... 1,067,343 | ......... 1,002,288 | ......... 1,002,687 [ ..o | e 47,506 [ .oocvorcererinins | e 47,506 [ .ovvoereereies | s 1,067,343 | ..o | e 0 02/25/2047| 1FM.....
05530P AA 0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB....... | ..... 06/25/2012| MBS Paydown 0.075854051........ [ .covvrrvrcerneirerinn | woverns 1,307,005 | ......... 1,307,005 | ......... 1,227,343 | ........ 1,227,833 | oo | e 73,695 | coovveervrncrens | v 73,695 | .oovvvvrieerns | s 1,307,005 | ..oovvrvvienrens | cenne 0 02/25/2047| 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 03/26/2012| Prior Period Adjustment.............. rrrrrnneresnnsennns | e | s | e | o | e | e 19 | s | e 15 i [ | | o 0 04/26/2037| 1FM.....
05531R  AG 2 [BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37. . | 04/26/2012| MBS Paydown 0.378453002.. 228,543 (V1 I 3,190 |04/26/2037| 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 05/26/2012| MBS Paydown 0.367923162....... [ .cccovrverevnrnerinnes | cvvreennn 125,431 | 125,431 | i 115,132 | b 118,247 | i | e 1,052 | s [ e 1,052 | i | v 125431 | oo | oo 0 2,008 |04/26/2037| 1FM.....
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 06/26/2012| MBS Paydown 0.354385219....... | ccccvveemerverrecennee | evrerenenn 161,264 | 161,264 | 148,023 | 152,027 | s | 889 [ | 859 [ [ v 161,264 | .cooovvvevcnens | e 0 2,912 | 04/26/2037| 1FM.....
05531U  AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36.............. | ..... 04/26/2012| MBS Paydown 0.721579751 52,411 | e [ (1 I 961 | 08/26/2036| 1FM.....
05531U AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36.............. | ... 05/26/2012| MBS Paydown 0.711808591 52,647 | ..o [ e (V1 I 1,206 |08/26/2036 1FM.....
05531U AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36.............. | ... 06/26/2012| MBS Paydown 0.702282919 51,324 | .o [ e (V1 I 1,411 | 08/26/2036| 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 04/26/2012| MBS Paydown 0.447617548....... | .cccocvvnrriverirerrnns | vvrnrnen 182,468 | ... 182,468 | ... 178,363 | oot 178,770 | s | e 2870 [ i | e 2870 [ s [ e 182,468 | ...coovvivveens | o 0 3,345 | 06/26/2035| 1FM.....
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 05/26/2012| MBS Paydown 0.443059739 64,676 | ...oocvvreres | e (V1 I 1,482 | 06/26/2035| 1FM.....
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05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 06/26/2012| MBS Paydown 0.43135967......... | ccccoveveevrreververirene | wvvrnnn. 166,026 | .......... 166,026 | ............162,290 | ...cc0e000. 162,660 | .vooovocriverns | o 2,279 | oo | e 2,279 | oo | v, 166,026 | .....ocovvvevnns | e 0 06/26/2035| 1FM.....
05532C AN 9 [BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 04/26/2012| MBS Paydown 0.411598371 35,847 |..... 35,847 | .ovvvririenenn 630,223 | ..oovvrereires | e 0 11/26/2036| 1FM.....
05532C AN 9 [BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 05/26/2012| MBS Paydown 0.4112089%4......... [ cccovevereervererinns | vervrernenen 12,490 | 012,490 | oo 11,740 | 11,597 | s | e B3 [ v [ e8| | e 12,490 [ | e 0 11/26/2036| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 06/26/2012| MBS Paydown 0.398412063....... | ...cccoevrrrerrerrnns | v 410,421 | 410,421 | 00.385,796 | 381,071 | i | e 21,561 | coovvrererevrnns | everreren21,561 | i [ 810,421 [ o [ 0 11/26/2036| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 04/27/2012| MBS Paydown 0.52573088 160 | ovveereeeveenies | eerereenreeen 160 | i | e 118,696 | oo | 0 06/27/2037| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ... 05/27/2012| MBS Paydown 0.502883511........ | ceccoevvvrrrmniiverrnne | wornrennn 818,267 | oo 418,267 | ........... 406,764 | ........... 406,950 | ..ooorrvrrverrns | o 6,018 | .o 018 | e [ 818,267 [ s | e 0 06/27/2037| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 06/27/2012| MBS Paydown 0.486386516 302,010 | .coorevenee 293,705 | ..e00rn293,839 | oo | s 34671 | oo | s 3,461 [ 302,010 | oo [ e 0 06/27/2037| 1FM.....
05532E  AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ..... 04/26/2012| MBS Paydown 0.455031884....... [ ..ccoovovervvrnereinns | cveeenn 185,214 | 185,214 | e 179,889 | .o 180,883 | oo | i 1,066 | cooovoevverrens | v 1,086 | coovrvciens [ e 185214 | oo [ e 0 06/26/2037| 1FM.....
05532E AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ..... 05/26/2012| MBS Paydown 0.440801578....... | .cccoervnrriverrenrnes | vvnernen. 192,066 | ............ 192,066 | ........... 186,545 | ..o0eeer 187,575 | oo | e 1457 | e | e 1457 | e | e 192,066 | ...coorvrvrrnns [ eoree 0 06/26/2037| 1FM.....
05532E  AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ..... 06/26/2012| MBS Paydown 0.428867277 ..156,446 652 |..... (51720 [ RN 161,077 | oo | e 0 06/26/2037| 1FM.....
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 04/26/2012| MBS Paydown 0.852120459 056,892 | 156,994 | i | e 18 | e | s 18 57,759 | oo [ s 0 03/26/2036( 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 05/26/2012| MBS Paydown 0.836769739....... | .cccovevevvrnrrerinn | crrerenn 125,783 | o 125,763 | 123,867 688 |..... 688 | .overirrierns | cereriirin 125,753 | covvveevcnens | e 0 03/26/2036| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 06/26/2012| MBS Paydown 0.829173202 62,231 | oo | o 0 03/26/2036| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 04/26/2012| MBS Paydown 0.368792846 37,131 | [ e 0 03/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 05/26/2012| MBS Paydown 0.358004189....... | .cccoveevrrnerrerernee | wvvrerrnenn 119,884 | 119,884 | 116,212 | et 117,451 | s | 389 [ | v 389 [ [ v 119,884 | .oooovveereens [ e 0 03/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 06/26/2012| MBS Paydown 0.35528996 30,160 0 03/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 04/26/2012| MBS Paydown 0.213921749 4,304 | oo [ 0 07/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ... 05/26/2012| MBS Paydown 0.182673036 9,617 | o | oo 0 07/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 06/26/2012| MBS Paydown 0.170610438 3712 | i | 0 | s 97 |07/26/2037| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 04/26/2012| MBS Paydown 0.478305286....... | ..c.oveevevverrevernee | wvverenee TTAA2T | il ATAA27 | 172,821 | i 173,081 | s | e84 [ | e84 [ [ e AT4127 | oo | e 0 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 05/26/2012| MBS Paydown 0.465384396 208,647 | ..oovvvererres | oo 0 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 06/26/2012| MBS Paydown 0.45076673 236,046 0 | 12/26/2036| 1FM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... |..... 04/26/2012| MBS Paydown 0.966736347 2724 | oo | s (V1 IO 48 | 11/26/2035| 1AM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... | ..... 05/26/2012| MBS Paydown 0.96588073......... 2,497 | i | 0 | v 55 | 11/26/2035| 1AM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... |..... 06/26/2012| MBS Paydown 0.965065178 2,380 | oo [ e 0 | s 63 | 11/26/2035| 1AM.....
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035............c.. | ... 04/26/2012| MBS Paydown 0.899233667 267,454 267,454 | oo [ (V1 I 6,229 |12/26/2035|1Z........
05533F AK  7|BCAP 2011-R112A1 SEQ 5.5 12/26/2035................ | ..... 05/26/2012| MBS Paydown 0.879080401 267,454 267,454 | .o | e (V1 I 7,461 |12/26/2035|1Z........
05533F AK 7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035............... | ..... 06/26/2012| MBS Paydown 0.857637325 284,571 284,571 | oo | e (V1 I 9,234 |12/26/2035|1Z........
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 04/26/2012| MBS Paydown 0.896836391 687,420 | ............659,924 | ...........659,937 | oo [ c000ee25,890 [ v | e0ereei25,890 [ v | e 687,420 | .oovvvvrvrres | e 0 e 6,544 |02/26/2036| 1FE......
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 05/26/2012| MBS Paydown 0.880683458 327,162 327,162 | oo [ e 0 3,904 |02/26/2036| 1FE......
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 06/26/2012| MBS Paydown 0.860795668 402,807 | ..........386,695 | .........386,703 | ..oovvcvrrvnrins | v LA | | v A i | s 402,807 [ .covovvervires | e 0 e 5,787 |02/26/2036| 1FE......
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 04/26/2012| MBS Paydown 0.861063433 (1< SO 0 10/26/2035| 1FM.....
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 05/26/2012| MBS Paydown 0.85391665 70,803 0 10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 06/26/2012| MBS Paydown 0.846733127 , 167 | o [ s 0 8 10/26/2035| 1FM.....
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 04/26/2012| MBS Paydown 0.932597071....... | cecevveeeververnneernee | eererernnenid8,139 | i 48,139 T I R B (V1 IO 224 11/26/2035(1Z........
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 05/26/2012| MBS Paydown 0.928043554....... | ....cccoevvvivernnrnnns | voernenenn48,258 | oo 48,258 48,258 | ..covvvrvirns | e (1 I 339 | 11/26/2035|1Z........
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05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 06/26/2012| MBS Paydown 0.923481666....... | .....cvverrvnrrirerirens | cerrriririandd 48,347 | oo 48,347 | oo 37,227 | v 37,227 750 |..... 750 | oo 48,347 | ..o [ [V I 454 |11/26/2035|1Z........
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 04/26/2012| MBS Paydown 0.989665928....... | .cccoevveerrnerierirens | cerverineennd 66,388 | ...ccovvvne 66,388 | ...ocoovnven. 58,421 | oo 58,421 66,388 [ ...coovrvrerins [ e [V IO 424 101/26/2036(4Z........
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 05/26/2012| MBS Paydown 0.976784402....... | .ccccovvvnerrererneians | ceveerienes 220,171 | oo 220,171 | coovere 193,751 | covvres 193,751 220,171 [ oo [ (V1 I 1,883 |01/26/2036|4Z........
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 06/26/2012| MBS Paydown 0.96676287......... | .cccovreevrrverrerernne | wvrnreeenn 171,288 | 0 171,288 | 10 150,733 | 150,733 | s | e80T [ | e80T [ [ e 171,288 | oo [ (V1 I 1,836 |01/26/2036|4Z........
055350 BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35.........cocoovuverne | vever 04/25/2012| MBS Paydown 0.16476386 60,905 0 12/25/2035| 1FM.....
055350 BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35.........cccovuvree | veves 05/25/2012| MBS Paydown 0.163245615 ..14,903 14,903 [ .ooovvrveiens [ e 0 12/25/2035| 1FM.....
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.......c.couvve | cevne 04/26/2012| MBS Paydown 0.888964587....... | ..c.ovvvrerererernennns | crrverirenes 281,038 | .cooovvvene 281,038 | ...ccoonee 281,916 | oo 281,597 281,038 | .o [ (V1 I 5,202 |03/26/2037| 1FM.....
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.........ccccovvs | vevee 05/26/2012| MBS Paydown 0.876427213....... [ .cccovvovevevvererinns | creereeni 253,556 | cooienvne 253,556 | ...cooonenn 254,348 | ............ 254,060 253,556 | ..ocverrirriins [ 0 e 5,872 |03/26/2037| 1FM.....
05536G AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.......c.cccveee | cevee 06/26/2012| MBS Paydown 0.865451357....... | ccccovveevvrvnerverrens | wovreennnnn221,976 | e, 221,976 | ..ococvenee 222,669 | ............ 222,417 221,976 | .o | e (V1 I 6,163 | 03/26/2037| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... | ..... 04/26/2012| MBS Paydown 0.906856788....... [ ....cccoourrerrrrerinns | crereenn 365,357 | oo 365,357 ..340,478 |. 1.365,357 | v | e (1 I 5,053 |01/26/2047| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... | ..... 05/26/2012| MBS Paydown 0.87045573......... | ccccoovvevicnirivcrrens | woerrennnns820,929 | oo, 620,929 ..578,647 |. ..620,929 | .o [ (V] 10,040 |01/26/2047| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... | ..... 06/26/2012| MBS Paydown 0.857626258....... | ...cccovurvvrvrrerinns | creenenn 218,845 | i 218,845 | ...........203,800 | ............ 203,943 | .o | 2,236 | [ 2,236 | | 218,845 [ ..oovveererres | e (V1 I 4,064 |01/26/2047| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 05/26/2012| MBS Paydown 0.995972797....... [ .cccoeevevevrmrrerinns | vevererennen84,120 | i .84,120 | 1o 78,232 | e 78,232 9 9 | 84,120 | .o [ [V I 190 | 05/26/2036| 1Z........
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 06/26/2012| MBS Paydown 0.978167915....... | ccccoeroververerncernns | wrevernenn 371,908 | ..........371,908 | ...........345,875 | ........... 345,875 | ..covoerrnins | e 5,152 | v | s 5,152 | oo | s 371,908 | ..ovvvvcrres [ (V1 I 1,681 |05/26/2036| 1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... 05/26/2012| MBS Paydown 0.988656543....... | .ccoveevvreververirnns | wvrennnnnn 256,385 | e 23,902 |..... 23,902 256,385 | ..vveeeeeererns | [V 607 |11/26/2035|1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... |..... 06/26/2012| MBS Paydown 0.972315986.. 0 11/26/2035
05567Y AA  7|BURLINGTON NORTH 4.967 04/01/2023.........ccccoee | vonee 04/01/2012| Sinking Fund Redemption 100.0. | . \ , . 1.215,323 | oo | s 0 04/01/2023
05568D AA 2 |BNSF RAILWAY CO 5.342 04/01/2024...........cocecrse | vever 04/01/2012| Sinking Fund Redemption 100.0. | .....cveueveereneenns | crvverieens 178,438 | ...ccooeee. 178,438 | oo 172,478 | v 172,214 | o [ e (288) | s [ v, (PZ:15) ) IS IS 178,438 | oo | s 0 04/01/2024
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ | ..... 04/25/2012| MBS Paydown 0.2280769........... | ccccovererrrverrerernes | vvrernnn. 296,484 | ...........296,484 | ........... 216,062 | ............ 216,062 | ..ovvccrieriiien | 024,002 | o | 24,002 | .cooivririinnne . 296,484 | ...coovviviies | e 0 05/25/2035
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ | ..... 05/25/2012| MBS Paydown 0.220491...........c. [ coverevververnererinn | crerennn 379,295 | 0l 379,295 | e 276,411 | o 276,411 | oo | 8,190 | s | s 48,190 [ .vvorveierns [ e 379,295 | .oovvvererres | oo 0 05/25/2035
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ | ... 06/25/2012| MBS Paydown 0.21608447 220,327 [ .oveoveeerierrns | oo 0 05/25/2035
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035. . | 04/25/2012 MBS Paydown 0.37605709 38,343 0 05/25/2035
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035. .| 05/25/2012| MBS Paydown 0.36992543 49,053 | ..ooveevircinns [ 0 05/25/2035
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........ccocoevres [ vonee 06/25/2012| MBS Paydown 0.36636365 91,819 | v [ 0 05/25/2035
05948X 58  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... | ... 04/25/2012| MBS Paydown 0.19356949......... [ ccccoeovrvrrnrreiens | ceverene.54,290 | 154,290 | oo 48,250 | .cooovvvrnees 48,254 | ..o 54,290 | ..ovvrverinnnns [ eonne 0 04/25/2034
05948X 5S  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... | ..... 05/25/2012| MBS Paydown 0.18921154......... [ cccoevvivvernnrerinns | voverennnn 54714 | BAT4 | 48,627 | oo 48,631 | .o 54714 | oo | e 0 04/25/2034
05948X 58  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... | ..... 06/25/2012| MBS Paydown 0.18409007 64,300 | ..o | e 0 04/25/2034
05948X HA  2|BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ | ..... 04/25/2012| MBS Paydown 0.52962754 6,705 | ovevvvrerinens | e 0 06/25/2033
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ | ..... 05/25/2012| MBS Paydown 0.52238348 6,121 | oo | s 0 06/25/2033
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ | ..... 06/25/2012| MBS Paydown 0.49570105 X 22,547 | oo | e 0 06/25/2033
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ | ..... 04/25/2012| MBS Paydown 0.20406569......... [ ..ccocrvrvrermrrerinns | vrverernnenen 10,335 | 110,335 | o 10,438 | .o 10,363 | .o 10,335 | oo | s 0 06/25/2033
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ | ..... 05/25/2012| MBS Paydown 0.1938837........... | cecvevreverereeverinns | cvvrerveeenen 371 | 9,371 | 9,465 | 9,396 9,371 | oo | e 0 06/25/2033
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ | ..... 06/25/2012| MBS Paydown 0.16960583 22,404 |. 22,344 0 06/25/2033
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......cccccvuvene [ o 04/25/2012| MBS Paydown 0.6666816 11,448 | . ....11,448 11,448 | oo [ 0 11/25/2033
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......cceemurene [ vonee 05/25/2012| MBS Paydown 0.63876279......... | ccccevevrerrerernenins | cerverirnes 251,269 | ..coooveen. 251,269 | ...ocvenee 252,958 | ....ccoonc 252,376 | ..ovvvrerirerinens | cervens (1,898) [ oo | v (1,898) [ oo 251,269 | .o [ 0 11/25/2033
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......cvervvre | e 06/25/2012| MBS Paydown 0.61955649......... | ccccovvvrrrinrirneinns | corverienes 172,857 | v 172,857 | v 174,018 | covvvenne 173,618 | oo | v (1,256) | oo | ererneens (V215 O 172,857 | oo | e 0 11/25/2033
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05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | veoee 04/25/2012| MBS Paydown 0.08887296 240 |..... 240 | ..o, . 16,246 OO [V I 150 | 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......... | ..... 05/25/2012| MBS Paydown 0.07614135......... [ cccoevvrvrevereriens | vevrereneen88,114 | 88,114 | 180,196 | cooe65,991 | oo | e (2,631) [ oo | s (2,631) [ v . 68,114 IO [V I 788 |11/25/2035( 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 06/25/2012| MBS Paydown 0.06798494 43,637 v [ 0 11/25/2035| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 04/20/2012| MBS Paydown 0.30682555 11,931 IO 0 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 05/20/2012| MBS Paydown 0.30212595 83,759 0 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 06/20/2012| MBS Paydown 0.29933454 49,750 IO I 0 11/20/2046| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccvvees | vevee 03/25/2012| Prior Period Adjustment.............. 027 [ oo v | cevessiessiienis | o (V1 I S (V1 IS 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccovveee | vevee 04/25/2012| MBS Paydown 0.16802684 M. (03] 2,164 O (V1 I 42 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......ccccouvver | ceeee 04/25/2012| Pass-Through LosS...........ccc....... | 023 [ [ | v | e (V1 I IO 0 | s 21 101/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037 N 05/25/2012| MBS Paydown 0.16554595 (D] (7) 3,347 S 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037 e 05/25/2012| Pass-Through LOSS..........ccevveres | corernervemninerneniinns | eeennviesnineinennnes | covvernennenn 1,818 | i 1834 | s | e [ v [ e (V1 SOOI ORORPORPTORRPURPUORTR IUSUTPIOTRTRRPOO OO 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccvvees | v 06/25/2012| MBS Paydown 0.164029............. , : } , @] ... (1] 2,503 | (V1 I 73 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccovveer | vevee 06/25/2012| Pass-Through LOSS..........cccvevever | covernerenmeineiineeinnes | eermeeinseinninnsennees | eevenrnsennensnD3T [ i 505 | i | e [ e [ e (V1 I OO IO (V1 IO 16 | 01/25/2037| 1FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 03/25/2012| Prior Period AdJUStMENt.........c.c. | coveevereenrrnerrerinee | eevnnrinnrneinennens [ eeveninsinnninnnnenes | e T8 | v | e [ e [ e (V1 T OO (V1 IR 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 e 04/25/2012| MBS Paydown 0.01921987 (2)] e (2) 640 IO I (U I 12 |10/25/2036 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 04/25/2012| Pass-Through LOSS...........cvuvveres [ overernnrnennnineninnns [ renverernninneinniens | evvernennenen 131 | 124 | s | e | e | oo 0 0 3 |10/25/2036( 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 e 05/25/2012| MBS Paydown 0.01895349 (5)].onr (5) 1,155 v | 0 | v 28 | 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 05/25/2012| Pass-Through LOSS........ccueveerer | covernerenmeenenineninnee | eeemeeinsernernenennees | eevvneeneennend 3 |21 | e | e [ e [ e (V1 I IO (V1 IO 11 |10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 06/25/2012| MBS Paydown 0.01882281......... | cccevveervevirniriens 550 | ......... 550 523 | 600 2)] e (V2] 550 OO 0 | s 16 |10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 06/25/2012| Pass-Through LOSS...........vcveerer | roveeeeenersnerieninnee | seernenisersseriesenens | eevneees 234 222 | oo e | e | e (1 I OO 0 7 |10/25/2036 3FM.....
05952X AL  8|BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037........ | ..... 05/26/2012| Pass-Through LOSS..........cvevveres [ orerernnreeennneninnns [ rerverernsinreinnies | vevnnrneneennn8,139 | i 5,870 | v | e | evveiiveneiieinns | oo {0 [ UUTORURIRTITRN VUPPORPORIORURPOPSORE IUPURPOORRIRTIOR POV 0 03/26/2037| 1FM.....
05952X AL  8|BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037........ | ..... 06/26/2012| Pass-Through LOSS...........cvevevees [ cerrrererisnirnnineiinnes [ rersrererenisneinninis | svrnernnrnnnns 5038 | vvvvvierinsnn 5,507 | oo | cvvvrinviiennninnns | erveinneneiininns | veves 0 0 03/26/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvevvres | o 03/25/2012| Prior Period Adjustment.............. | voeeeerrneermerineennee | everreeineiinnnenn98 [ [ vverireernen8,980 | ot | e [ e [ e 0 95 IO 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cococvurrs [ v 04/25/2012| MBS Paydown 0.20115995......... | cecevvrverrverrenenne | vvvvrrenen 11,144 | i 11,144 | 9751 [ 8416 | oo | e [(5)) [T IS ((V5)) I— . 11,144 OO [V R 214 |05/25/2037( 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........covvevrenr [ v 05/25/2012| MBS Paydown 0.19882706......... | cccceeeervnerrerirnne | coneeineinns 18,663 | .ovooevrrne 18,663 | .oovoverernes 16,330 | ccvvvrrrns 14,005 [ .oevovrirerienes | cerererinn (PZ015) ) TN IO (P05) ) I . 18,663 OO (V1 IO 449 |05/25/2037( 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........oocemvres [ v 06/25/2012| MBS Paydown 0.19468534......... | cccoveeerrerneineriinne | coneeriseennd 25,626 | ..ooovrvrne 25,626 | ..ocrerneens 22,423 | oo LN 17 IR O (R515) ) TN IO (RIS5)) I . 25,626 IO (V1 I 740 |05/25/2037(1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37 e 06/25/2012| Pass-Through LOSS...........cccvues [ orrevreerininiieiiens [ | o 7,508 | oo 6,569 | ovoreerierererienns | s | e | e 0 I (V1 I 217 |05/25/2037( 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37 e 04/20/2012| MBS Paydown 0.57541943 271 271 271 IO 0 5 |09/20/2037{ 1FM.....
05954D AL 0 [BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37........ccc. | oo 05/20/2012| MBS Paydown 0.57530995......... | ccccereeriiniiniriens 263 | ......... 263 | 229 | e 192 | | e (1) | e | eieen(1) [ 263 IO I 0 6 |09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ... 06/20/2012| MBS Paydown 0.56193616......... 097 | o 32,097 | .ooiienn27,924 | 23451 | | 2879 [ [ 2,679 . 32,097 S (V1 I 896 |09/20/2037(1FM.....
059550 AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37........ccccovvvvces | s 04/26/2012| MBS Paydown 0.408519741....... [ .cccovvvervvrvereinnn | crrereenni 262,178 | o 262,178 | ... 262,178 | .irii261,955 | oo [ vrneened(B78) | v | v (B78) . 262,178 IO I 0 09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37. e [ 05/26/2012| MBS Paydown 0.389161185....... [ ..ccccovvvvveverinns | creeernn 257,662 | oococc 257,662 257,662 IO 0 09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......cocvvevvvvrns [ e 06/26/2012| MBS Paydown 0.37264372 2219847 | 219,847 [ 219,861 [ e [ reeeenend(B96) [ i [ errneend(B96) [ i | 219,847 | i [ 0 09/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 04/26/2012| MBS Paydown 0.483946681....... [ ..ccooeverrvrrrrnrinens [ vvvrvrrrnnrenn8,887 | i, 8,887 B (V1 I 77 01/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 05/26/2012| MBS Paydown 0.47430999......... | cecceevreverrnerireeenes | vevrveinnerann 8,721 | o 8,721 e 0 | v 92 |01/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 06/26/2012] MBS Paydown 0.46766273......... | .cccoouvvvrrrerireninns | ceveriinriiand 6,016 | .coovcvvrnnen. 6,016 B (V1 I 75 |01/26/2037| 1FM.....
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05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 03/26/2012| Prior Period AdJUSIMENt..........cc. | o | e | e | e e | e | e (4,641) [ oo | e (4,641) [ oo OO 0| . (3,945) | 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 04/26/2012| MBS Paydown 0.968613666....... | .....ovvvererererneennns | crvverienns 182,801 | vovovereneee 182,801 | covrreee 173,661 | o 175,333 | oo | e 1,763 [ oo | e V(X T R 182,801 v | e 0 3,651 |08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 05/26/2012| MBS Paydown 0.960259436....... | ..ccovvererrereneinns | ceveerirenes 226,258 | ............ 226,258 | ... 214,945 | 217,014 | e | 3439 | i | 3439 | . 226,258 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 06/26/2012| MBS Paydown 0.94874496......... | .cccovvevvronirverrens | v 311,847 | i, 311,847 08/26/2037| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. | ..... 04/26/2012| MBS Paydown 0.98506351 ..529,125 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE.. B 05/26/2012| MBS Paydown 0.951800891........ [ .ccovvrvrvvenerverinnes | wrverens 1,178,328 | ......... 1,178,328 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 06/26/2012| MBS Paydown 0.914229251....... | .cccvevevvrrmerrerirnee | ovvinn 1,330,975 | ......... 1,330,975 | .........1,306,020 | ....... 1,312,778 | cooovirrirrvirns | v0eee 12,686 | o | e 12,686 | s | s 1,330,975 10/26/2036| 1FM.....
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 04/15/2012| MBS Paydown 0.942251816....... | ccccovvvrrerrerirneians | cerverienns 114,014 | ..cccooeee. 114,014 | ... 104,088 | ..o 104,088 [ oo | e 1181 | i [ e 18T [ | s 114,014 11/15/2015| 1Z........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 05/15/2012| MBS Paydown 0.938974856....... | ....ccoovvevererenennns | wrvverienns 114,694 | ............ 114,694 | ..c0.oc0. . 104,709 | i 104,709 [ | e 1,515 | i [ e 1,515 [ | e 114,694 11/15/2015| 1Z........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 06/15/2012| MBS Paydown 0.935678348....... | ..ccccovereernrrerinns | crvrreeen 115,378 | i 115,378 | 105,334 | 105,334 | e | e 1,848 | i [ e 1,848 | i | 115,378 11/15/2015| 1Z........
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR N 04/26/2012| MBS Paydown 0.989577697 37,106 08/26/2037| 1FM.....
05990H AA  1[BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccovvvvvraes [ s 05/26/2012| MBS Paydown 0.988006855....... | ..c..occvrverrrerereeenee | eevrrrnneeee 3147 | il 3TAAT | 31,835 | 31,402 | s | e (T) [ | e (7) [ . 31,417 08/26/2037| 1FM.....
05990H AA  1[BAFC 2010-R2 1A1 SEQ SSNR CSTR.......cccovvvrvrnes [ s 06/26/2012| MBS Paydown 0.987522675....... | ..ccocovvrrvervnciinns | vrviiniennecn 9,684 | 9,684 | 09,720 [ 9,679 | s | i) [ | e (B) [ 9,684 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........ccccree | veves 06/26/2012| MBS Paydown 0.999999999....... | .ccovvuervunrrniriens 0 .0 (0 UUPUUPOORROSPOSTOPE) ERPPOURPPORRROORPTOR IFVORPTORSOORPRIRIOR BOOON (VI PRI I 0 08/26/2037| 1FM.....
05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036... e 03/26/2012| Prior Period AdJUSIMENL.........cc.c. | coreerremerneriierinee | ceememineineiiesiinees [ ceesinsesssssisssnenes | eveesnesssssnnsisnsns | oesssnessesssseesnssns | sossnessessneess | eesnessnsenessnee | e 0 08/26/2036| 1FM.....
05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036............c.cco. | ... 04/26/2012| Pass-Through LOSS..........ccccveves | corennvienninnineninnns | eevvnnicsnineiinnienes | coveneeneen 8,410 | iii00000020,897 | e | e [ v [ 0 08/26/2036| 1FM.....
05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036... e 05/26/2012| Pass-Through LOSS...........cveevees [ covrrerereneirnnireiinnes | vevrerrerenisneinninis | erverneennnn28,907 | criiiieeeren20,957 | oo | corvrinniiensninnns | evveinneneiininns | veves 0 08/26/2036| 1FM.....
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036..........c.coonse | ever 06/26/2012| Pass-Through LOSS........c.cucveerer | covernerenmeenenneninnee | eeevmerinsernersnenennees | evnsrnnene 19,911 [ it 14,436 | e | e [ e [ e (V1 I 08/26/2036( 1FM.....
06051G EH  8|BANK OF AMER CRP MTN 5.00 05/13/2021............ | ... 05/22/2012| MORGAN STANLEY & CO......ce. | ovvererrierierirneiinns | crvverirenns 976,140 | ......... 1,000,000 | .........1,009,730 | ........ 1,009,730 | ..corvverrrvvrrs | vorrrrrirenns (14T T I (70 [T R 1,009,643 05/13/2021| 1FE......
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........ovcoverevcncs | e 04/28/2012| MBS Paydown 0.49961969......... , AT | 33,248 | 33,212 [ | e [C0) T I [C0) ) I . 33,247 02/28/2041| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41... .1 05/28/2012| MBS Paydown 0.480718482 37,802 02/28/2041| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/4 .| 06/28/2012| MBS Paydown 0.46510024 31,236 02/28/2041| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41... .| 04/28/2012 MBS Paydown 0.49961969 49,870 02/28/2041| 1FM.....
07325N  CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41..........ccovvcverire | verer 05/28/2012| MBS Paydown 0.480718482....... | .ccccoevevrriverrerrnes | vverrenern. 56,704 | i 56,704 56,704 02/28/2041| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........ovvovvrevrnes | e 06/28/2012| MBS Paydown 0.46510024......... ,855 | i 46,855 | ..cocovuunn 46,854 | ..oooevennn 46,805 46,855 02/28/2041| 1FM.....
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38.......cccoceves | corne 04/12/2012| MBS Paydown 0.727654129....... [ .cccovvovemvrneireinns | creereeni 280,001 | oo 280,001 | .ocvvrnens 284,595 | ......cc.... 511,357 [ v | v (795) [ vereverereererins [ e (V£ ) I— . 280,001 04/12/2038| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44 N 04/11/2012| MBS Paydown 0.858048094....... [ ...cccovurvvrvrverinns | crvennn. 451,604 | Lo 451,604 ...451,604 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44 B 05/11/2012| MBS Paydown 0.830803459....... [ .cccoevvervvrnererinns | crvrreen 163,468 | cociiic 163,468 ...163,468 02/11/2044| 1FM.....
07388R AC 1 |BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | oooee 06/11/2012| MBS Paydown 0.80677128......... [ .cccovrvervvrnrrerinnn | covvreennn 144,193 | 144,193 | 140,183 | 142,612 | e | e 1,394 | s [ e 1,394 | | v, 144,193 02/11/2044| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 04/25/2012| MBS Paydown 0.04270863......... 41,325 S (V1 IO 68 | 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 05/25/2012| MBS Paydown 0.03633061......... 38,268 O (01 I 77 [12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036 I 06/25/2012| MBS Paydown 0.029185337 42,872 S 0 12/25/2036| 1FM.....
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........coovvrers | o 04/15/2012| MBS Paydown 0.56060305 8,968 0 12/15/2029| 6FE.......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029 I 05/15/2012| MBS Paydown 0.558650255 9,764 IO I 0 12/15/2029| 6FE.......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........coovvrers | corne 06/15/2012| MBS Paydown 0.557027837 8,112 IO 0 | v 302 |12/15/2029| 6FE......
12479H AA 7| CAUTO 2011-1A AABS 5.61 11/15/2039........cccoruve | corne 04/15/2012| MBS Paydown 0.995207906 7,727 v | e (V1 I 146 |11/15/2039| 1FE......
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12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039.........cccccovues [ vonee 05/15/2012| MBS Paydown 0.994230841....... | .cc.coevvvrrverrerernes | vevvviriniiins 7817 | o 7817 | e 7,814 7,817 OO [V I 183 | 11/15/2039| 1FE......
12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039.........ccccrnvws [ vonee 06/15/2012| MBS Paydown 0.993253776....... | ccccovvvvverrrereneenee | veerveineiins 7817 | o 7817 | v 7,814 7,817 v | e [V IO 219 [11/15/2039| 1FE......
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30..........ccocven. | cevee 04/25/2012| MBS Paydown 0.986282369....... | ..c.oevenevnerireeernes | cevrnrrineia 5,905 | oo 5,905 | coovrrrerinn 5,196 5,905 IO (V1 IOV 66 |08/25/2030| 1FM.....
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30 e 05/25/2012| MBS Paydown 0.979531317 , 5,536 | covoverrerennns | oo 08/25/2030| 1FM.....
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30..........ccocvene | cevee 06/25/2012| MBS Paydown 0.97644903 2,527 2,527 2,224 2,527 08/25/2030( 1FM.....
1248MB AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37. e 03/25/2012| Prior Period Adjustment. (119,420) | ........... (119,420) | ..o (116,658) | .vvovveverrrrernrineers | veererrnninsinnines | verrenerernninenies | vrerenmnrenmrnnne | ervrrernninenen0 v | v (119,420) IO I 02/25/2037| 1FM.....
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | c.... 04/25/2012| MBS Paydown 0.042238656....... | .....oovvreverereriennnns | crrverireens 136,262 | ...ccveeeee 136,262 | c.oovvveneee 133,095 | coovreeern 131,085 | oo [ | e [0 | | s 136,262 v | e 02/25/2037| 1FM.....
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 05/25/2012| MBS Paydown 0.04127678......... | cccoeeeererermeineriiene | ceneeiineinns 51,182 | ccovvrrns 51,182 | v 49,993 51,182 IO 02/25/2037| 1FM.....
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 06/25/2012| MBS Paydown 0.037621068....... | ..c.ccovvevererenrnnns | crvverirnnns 194,524 | ............ 194,524 | ............ 190,003 | coevveeer 187,133 | oo v | e [0 | | e 194,524 OO 02/25/2037| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 03/20/2012| Prior Period AdJUStMENt.........ccc. | coveuerenmreinernenirnee | cermerinnerneriieninees [ cernernneenennnnnnenes | verernenrnsne 33,916 | v | cevrrerieniineins [ eeveriissineninee [ o 0 | eevveeeereen | eeveeeieenreesiesienns | cveeeeieenseniis | oo 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.......... | ..o 04/20/2012| MBS Paydown 0.44795731 105 |..... 105 |.. 35,173 IO I 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 04/20/2012| Pass-Through LOSS..........ccccvenne X J927 | e | cvverssiesnieens | vevieseiesnienies | oo (V1 T v | e 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 05/20/2012| MBS Paydown 0.43913011 119 |.... 119 | i . 20,144 O 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 05/20/2012| Pass-Through LosS...........ccc...... | B4 | oo [ e v | e (V1 T OO 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 06/20/2012| MBS Paydown 0.438507196 8 3,618 | .ovveerveeeanns | e 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........0. | veoo 06/20/2012| Pass-Through Loss.... 06/20/2036| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ..... 04/25/2012| MBS Paydown 0.981021139....... [ .cccovvveverineverinns | verernrenren 70,929 | 170,929 | 62,240 | cooieiin62,512 | e | s 2,094 | .o 70,929 OO 01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ..... 05/25/2012| MBS Paydown 0.977952572 159 |..... 159 [ . 42,270 IO 01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 06/25/2012| MBS Paydown 0.975424836 34,820 OO 01/25/2037| 1FM.....
12544B AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 03/25/2012| Prior Period AdJUStMENL..........cco. [ e [ e [ e | e | vevernrneninsssnsienns | evovereeninnnenonne | eeveeneee(8,102) | ovivevvinrrenins [ erreeenn(8,102) | v [ v v | e 09/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 04/25/2012| MBS Paydown 0.570755907 68,855 O 09/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 05/25/2012| MBS Paydown 0.57041824 1,688 09/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 06/25/2012| MBS Paydown 0.569404052 . 5,071 ..3,296 3,379 |. 5,071 IO 09/25/2037| 1FM.....
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........ccovveereerrene | covee 04/15/2012| MBS Paydown 0.535906491....... | .ccoovvevvrreververrens | wovrnennn 187,018 | i, 187,018 | ... 187,135 | v 160,180 | cvvovvvererieirnns | errvriserseireinns | veeee (V1 PPN ISR 187,018 OO 08/15/2020| 6FE......
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........cvuvererermrrnne | cevee 05/15/2012| MBS Paydown 0.521241164....... | cccceovvvneveeernernns | cvverienns 154,573 | .oovvveeeee 154,573 | cooovvvenee 154,669 | ...ccovvne 132,391 | oo [ | e (V1 ISR IS 154,573 OO 08/15/2020| 6FE......
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020...........coooecrvcrirne | v 06/15/2012| MBS Paydown 0.503641037....... [ ..ccovvrerervmererinnes | covrireenns 185,505 | ..cvocenee 185,505 | ..cvouenee 185,621 | .vvvceenee 158,884 | ..o | e | e (V1 TR ISP 185,505 IO 08/15/2020| 6FE......
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........cccceve. | e 04/25/2012| MBS Paydown 0.427833807 35,039 | oo | oo 02/25/2030| 1FM.....
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........cccceve. | e 05/25/2012| MBS Paydown 0.420845657 37,408 IO 02/25/2030( 1FM.....
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030.........ccccevver | vovee 06/25/2012| MBS Paydown 0.413323642....... | ccccoovvvnrirmrriverrens | cevvrrrnnencd0,265 | 80,265 | 081,222 | 81,057 | e | v (U2LC) | TR [N ({25 - . 40,265 IO I 02/25/2030( 1FM.....
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ... 04/18/2012| MBS Paydown 0.950060936 2)] ... 82,079 | .o | o 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ... 05/18/2012| MBS Paydown 0.9420722........... | ceeoeeeeerrermeinerirene | covnreiineinns 79,887 | oo 79,887 | i 79,857 | vovereierern80,160 | oo | v [GL0) ] — 79,887 IO 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026... e 06/18/2012| MBS Paydown 0.933804476 ..82,677 82,646 | ......c...e0.82,959 | i | i [P20) ) IR 82,677 | .oovvrververi | o 10/18/2026| 1FE......
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccce. | ceree 03/25/2012| Prior Period AdJUSIMENL.........ccc. | coverrermrenriierines | ceenerineineiiiesinees [ ceresiseesnesiissssenes | eneessesssessnsisnsssns | osseseessessssesssnssnns | sessnessesenesss | svssessmsesnessnse | onee 0 . |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.. N 04/25/2012| MBS Paydown 0.436014979....... [ .cccovrvrvrrrmrrerinnns | corrvvrernneen 1,849 | i 1,849 | 1,240 | 1,953 | s | e | e 0 1,849 IO I 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccce. | ceree 04/25/2012| Pass-Through Loss...........ccccvenne 084 | e 713 | s | e | e | e (V1 I S (V1 IO 15 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccce. | corne 05/25/2012| MBS Paydown 0.43196362......... | ceccoevrvnrvrmnrneernee | evvnrrinnncee 1,982 | 1,982 | 1,329 | e 2716 | s | e [ {1 [ IO 1,982 v | e (V1 I 37 |02/25/2037| 1FM.....
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12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. [ ouce 05/25/2012| Pass-Through LOSS............cueees | covvenrrinerierenninns | vevvnerinerieseneninnns | cvvneeienions 2,069 | oo 1,387 [ o [ | e [ o (V1 T OO 0 | v 39 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......ccccce. | ceree 06/25/2012| MBS Paydown 0.427894439....... | .ccoovrvvrimerineennee | vevrnerinnnenn 3,086 | coviiricnnn3,006 | i 2,049 | 2728 | s [ e [ e (V1 I 3,056 IO 0 | e 73 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccce. | cerne 06/25/2012| Pass-Through LOSS........c.cccveerer | covernerenneineeineeinnee | eeermeeinsernnrnnninnees | eevnernneennen 1,013 | iiiiiiiiiiciidB79 | i | e [ e [ e (V1 I IO 0 | oo 24 102/25/2037| 1FM.....
12629H AA 6| CSAMF 3A A1 CLO FLT 09/01/2015 FB........oecuvnee. R.. | 06/01/2012| MBS Paydown 0.337830735 . . ,449, . ,388, ,390,138 | oo | eeennD2,494 | i | 52,494 | i | s 2,449,761 OO 09/01/2015| 1FE......
126305 B* 1|CSC HOLD INCREM B3 EXT L+175 03/29/2016....... | ..... 06/29/2012| Paydown 100.0.. 5,076 03/29/2016| 2FE......
126410 LN  7|CSX TRANSPORTAION 8.375 10/15/2014.......ccccc0. | s 04/15/2012| Sinking Fund Redemption 100.0. | .....ccocevrvvrerinnes | wrrrrrrrnn 378,562 | 11100 378,562 | 1100 379,397 | i 379,012 | oo | cerverenrenn(8) | o [ evvvviiniiecn(46) | o | v 378,562 IO I 10/15/2014| 1FE......
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 04/26/2012| MBS Paydown 0.148804345....... 8,629 v | e 04/26/2036( 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 05/26/2012| MBS Paydown 0.141749149....... [ cccovvvervvrvcrerinns | vervrrrneeee 12,377 | 12,377 | 12,377 | 12,301 | e | e 19 s [ v 19 | | v 12377 [ | e 04/26/2036( 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 06/26/2012| MBS Paydown 0.132494723....... | ccccoovvvvriverirernnns | evvvirenend 16,235 | 016,235 | 016,235 | 16,136 | s | e85 [ | i35 [ [ 16,235 | s | s 04/26/2036| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 04/26/2012| MBS Paydown 0.78588455......... [ .cccocovervvvererinns | crvvreen 247,462 | oo 247,462 i | 2 | oeeeerieeeeens | ereeereenn 287,462 | e | 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 05/26/2012| MBS Paydown 0.646928976....... | ...ccccvvrvvirverrans | v 717,011 | i, 717,011 132 |..... 132 [ | v TAT01 | [ 10/26/2035| 1FM.....
12641P CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 06/26/2012| MBS Paydown 0.582092194....... | .cccoovvvrerrrerernennns | crvverireens 334,558 | ..o 334,558 | ..cooonees 334,558 | ..o KICK e Lo] N R I 88 | o [ s 88 | . . 334,558 v | e 10/26/2035| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 04/26/2012| MBS Paydown 0.984647973....... [ .cccovvvererrneirerinnes | covrireenns 229,553 | .oovvine. 229,553 | cooverena 229,553 | covveeene 229,128 | .oovvveiieieeis | i (A4) [ e 229,553 IO 01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 05/26/2012| MBS Paydown 0.953092278....... | ..ccovvvreveerenrnnns | wrrverirenns 471,841 | s 471,841 | oo 471,841 | oo 470,967 | .o | e (441) | cevererrcenne | e (A41) | i | s 471,841 OO 01/26/2036| 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 06/26/2012| MBS Paydown 0.908721388 862,232 | oo [ e (759) [ vereveveerererne [ everrverrenene(759) | e | v 663,462 OO 01/26/2036| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 03/26/2012| Prior Period Adjustment.. G 07/26/2037| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 04/26/2012| MBS Paydown 0.74349242 AB) [ v [ e (B) [ | e 153,800 OO 07/26/2037| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 05/26/2012| MBS Paydown 0.736124909....... | ccccoverrrrrmernernnee | eevneeernenne80,528 | 80,528 | 180,410 | civiiri080,259 | e | i 14 | e | s 14 | e . 80,528 S 07/26/2037| 1FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 06/26/2012| MBS Paydown 0.712342439....... | .cccoovivevrerernennns | crverirenes 259,947 | ............ 259,947 | ....cco..ue. 259,565 | ... 259,078 | oo | e (G TSRO IO (K . 259,947 OO 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .........c.cccover | vever 03/26/2012| Prior Period AdJUStMENt.........cccc. | oevrerenernererinnee | vevrnerinererssinens | ceseesessissssssienes | ovveineins 160,420 | ovvveererierineriens | cerereneennnines | oneerneniseinenes | veees (V1 SUUURORORTORN PUOOTORTORTURRUOOTR VPRSPPI PO 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. [P 04/26/2012| Pass-Through Loss.... CBTA0 [ [ e [ [ {0 [ UUTORURIRTITRN VUPPORPORIORURPOPSORE IUPURPOORRIRTIOR POV 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccccoue. | vene 05/26/2012| Pass-Through LOSS...........cveevees [ corererimrennirnnreiinnes [ revnrmrerenisnninninns | cernernnnnnni2y002 | oo 1,564 | oo | covrneiiennnnnns | evveinneneiininns | vevee 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. N 06/26/2012| Pass-Through Loss.... 2160,919 [ [ | e [ 0 | eovveeeeeeenn | eeveeereenreeeeieeiienns | eveeeereesriensi | o 07/26/2037| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 04/26/2012| MBS Paydown 0.252800847....... | ..c.coovveevererenennns | wvvverienns 128,554 | ...........128,554 | ........... 127,532 | oo 126,071 132 | ... (72 [T I 128,554 OO 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 05/26/2012| MBS Paydown 0.241090195....... | ccceuvvvrerreeernennnns | cvverirnes 205,835 | ............205,835 | ....cco..... 204,200 | ...ooovnee 201,860 953 |..... (X . 205,835 OO 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 06/26/2012| MBS Paydown 0.227118853....... | ccccovvvrerierineians | cevverirenes 245571 | ...........245,571 | ............ 243,620 | ............ ZTOR: 7.2 N R IR 1,384 | e | e 1,384 [ o [ e 245,571 IO 12/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36. N 04/26/2012| MBS Paydown 0.495570045 ....(55,628) | . 77,284 OO 05/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36. N 05/26/2012| MBS Paydown 0.457877945 ...(65,113) | . 90,461 IO 05/26/2036( 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36...........cccccovurs | vever 06/26/2012| MBS Paydown 0.455295598....... [ ..ccovvrverrvnrrerinnes [ corvrrereneenn6,198 | ciiiiiinnn6,198 | 5,145 | (4,461) 6,198 IO I 05/26/2036( 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 04/26/2012| MBS Paydown 0.055947608....... [ .cccovvererrrrmrrerinnes | cvrrrerereeen5,267 | crrirreeene85,267 | cvviirreei85,267 | coiirrnni85,267 | oo | evveireeveiiniens | oo (V1 T . 45,267 OO 01/26/2036( 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 05/26/2012| MBS Paydown 0.039856353....... | ..ccocvevrrverrnninns | voverrieeen 44,819 | i 44,819 | oo 44,819 | 44,819 | [ [ {1 [ IO . 44,819 IO I 01/26/2036( 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 06/26/2012| MBS Paydown 0.027986002 ....33,062 33,062 | oo | o 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 04/26/2012| MBS Paydown 0.31134560 ..266,271 5,723) 266,271 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 05/26/2012| MBS Paydown 0.299313108....... | ccccoovvevrenirverrens | wernennnn 105,835 | i, 105,535 | oo 106,304 | oo 103,794 | oo | e (1,084) [ oo | (1,064 [ | v 105,535 IO I 01/26/2036( 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 06/26/2012| MBS Paydown 0.2791131.........c. [ coverevrerververerinns | cvvereenn 17771 | ATTATY | e 178,462 | e ATA249 | i | e (3,284) | oo | vererneeend(3,284) [ s | e 177,171 v | e 01/26/2036| 1FM.....




Statement as of June 30, 2012 ofthe 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°'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 Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| 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)
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 04/26/2012| MBS Paydown 0.469257281 68,446 IO I (V1 I 1,369 |06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 05/26/2012| MBS Paydown 0.461561001 41,304 S (V1 I 1,033 |06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 06/26/2012| MBS Paydown 0.456535753 26,970 IO (V1 I 809 | 06/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 04/26/2012| MBS Paydown 0.383314692 80,163 IO I (V1 I 1,603 |04/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 05/26/2012| MBS Paydown 0.37723785 48,011 0 04/26/2037| 1FM.....
12641Q DM  1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 06/26/2012| MBS Paydown 0.366716107 83,128 IO I (1 I 2,494 | 04/26/2037| 1FM.....
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 04/26/2012| MBS Paydown 0.309718121 78,153 S (V1 I 1,498 |02/26/2036| 1FM.....
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 05/26/2012| MBS Paydown 0.301659993....... [ .cccoevververnererinn | crvvreenn 131,642 | 131,642 | 131,361 | 130,876 | e | e 160 | s [ e 160 | i [ v 131,642 v [ 0 e 3,154 |02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 06/26/2012| MBS Paydown 0.300177496....... | ccccovrvnrriverrnnrnes | coevreeenn 24,219 | e , , 078 | oo [ v (46) | s | e (46) | . 24,219 OO [V I 696 |02/26/2036( 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37... .| 04/26/2012| MBS Paydown 0.157425775....... | cccoconrvevnrrerienes | crvereneen 164,877 | i 164,677 ...164,677 OO (1 I 3,305 |09/26/2037| 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37... .105/26/2012| MBS Paydown 0.136339539....... | .ccccooevrerernrivnnens | crrenrnnn 164,313 | i 164,313 ...164,313 IO I (1 I 4,119 |09/26/2037| 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | .... 06/26/2012| MBS Paydown 0.100164151........ | ccccouvevrerrrereriennns | crverirnes 281,894 | ............ 281,894 | ..o 277,837 | 267,945 | oo | v (9,550) [ .ovovvrnrraerrens | everrenens (9,550) [ .ovoveveernernne . 281,894 v | e (V1 I 8,476 |09/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037.........cooce. | vonce 03/26/2012| Prior Period AdJUSIMENL.........ccc. | voverrrernrinerieiines | ceeneeinssineriienieees [ cenreiseinssissinees | eveeinessiessssisssin | oneeseessesssseesansens (3)] e ()] P IO (V1 I 05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037..........ccocc. | vevee 04/26/2012| MBS Paydown 0.489588375....... | ..cccovrvrevererenrenns | wrvverirnes 229,360 | ............ 229,360 | ...ccoonee 224,982 | ............ 224114 | e | i (94) [ oo | e (94) [ oo . 229,360 OO (V1 I 4,355 | 05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037... e 05/26/2012| MBS Paydown 0.48021707......... [ cccoevrereervererinn | crvereen 150,944 | il 150,944 160 | ..... 160 ...150,944 S (V1 I 3,584 |05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037..........c.... | v.ece 06/26/2012| MBS Paydown 0.47375480 ..104,088 141 |.... 141 ...104,088 0 2,967 |05/26/2037| 1FM.....
12642L  AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 04/26/2012| MBS Paydown 0.473200898 D] (7) 22,490 v | [V IO 450 |09/26/2037( 1FM.....
12642L AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 05/26/2012| MBS Paydown 0.454549306 M (1] . 22,102 IO (V1 I 553 | 09/26/2037| 1FM.....
12642L  AA 0| CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 06/26/2012| MBS Paydown 0.438635047....... | ..ccovvenrrverrerernee | cevrrirneenn 18,858 | i 18,858 | it 18,785 | e 18,797 | s [ [ (V1 I . 18,858 IO I [V I 566 |09/26/2037| 1FM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.........cocovvremrrrernns | cenee 04/10/2012| Sinking Fund Redemption 100.0. | ......ccouvrnevrerrnee | covvirnnennn 15,697 | o 15,697 | ..o 16,054 | e 15,922 15,697 IO I 0 10/10/2025| 3AM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.. e 05/10/2012| Sinking Fund Redemption 100.0. |. 16,004 |. 15,778 OO I 0 10/10/2025| 3AM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.........cocoovvvemrrrerres | covee 06/10/2012| Sinking Fund Redemption 100.0. .16,087 |. 15,860 0 10/10/2025| 3AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.. e 04/10/2012| Sinking Fund Redemption 100.0. | . 12,274 IO 0 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27......coovvvevervnrrrcrras | o 05/10/2012| Sinking Fund Redemption 100.0. | .....ccccovvvvevrmrrnes | vrerrenennn 12,328 | e 12,328 | o 12,328 | .o, 12,328 | .o v [ (V1 T . 12,328 IO I 0 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27......ccovvvrrerererrnernns | cevee 06/10/2012| Sinking Fund Redemption 100.0. | .....ccovvvverrneernee | vorerernenn 12,383 | o 12,383 | o 12,383 | oo 12,383 [ .overeereriens [ e | e (V1 I . 12,383 IO 0 01/11/2027| 2AM.....
126650 BV 1|CVSPT TRUST 5.773 01/10/2033........ccovvvvrrvrniecns [ s 04/10/2012| Sinking Fund Redemption 100.0. | .....ccccovrmrverrvns | vevvrerennen 10,088 | oo 10,088 | .coovvvrenee 10,333 | v 10,333 A (T3] [ . 10,088 IO IR 0 01/10/2033| 3AM.....
126650 BV  1|CVSPT TRUST 5.773 01/10/2033. e 05/10/2012| Sinking Fund Redemption 100.0. | . ....10,136 (5)].onr (5) 10,136 IO 0 01/10/2033| 3AM.....
126650 BV  1|CVSPT TRUST 5.773 01/10/2033. e 06/10/2012| Sinking Fund Redemption 100.0. | . ....10,185 (D] (7) 10,185 IO 0 01/10/2033 3AM.....
126650 BY 5|CVS CORP 5.926 01/10/2034.........covrvrvvvrrvrrerivrnns | erns 04/10/2012| Sinking Fund Redemption 100.0. | .......cccevrmrrvrrinis | vovrvererinns 22,425 | oo 22,425 | v 22,425 | oo 22,825 | oo [ e | s (V] I . 22,425 IO I 0 01/10/2034| 2AM.....
126650 BY  5|CVS CORP 5.926 01/10/2034..........coccovvrermrrmerrncirnee | cenee 05/10/2012| Sinking Fund Redemption 100.0. | .....ccvvvverrnerirnne | cerverrnennnd 22,536 | .covrerine 22,536 | covrernens 22,536 | oo 22,536 | .ooerereereeiines [ e | s (V1 T . 22,536 OO 0 01/10/2034| 2AM.....
126650 BY 5|CVS CORP 5.926 01/10/2034..........oocovvvevmrrrmerrnrrnns | cevne 06/10/2012| Sinking Fund Redemption 100.0. | .....ccoovvenvvnerrene | conrrineinad 22,647 | oo 22,647 | oo, 22,647 | oo, 22,647 | oo [ | e (V1 I . 22,647 IO 0 01/10/2034| 2AM.....
126670 AC  2|CWL 2005-10 AF3 SEQ 4.638 2/25/2036... B 04/25/2012| MBS Paydown 0.363633372 180 |..... 180 |.. 21,516 IO 0 02/25/2036| 1FM.....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036..........cocoves | e 05/25/2012| MBS Paydown 0.35814199 147 |..... 147 12,431 0 02/25/2036| 1FM.....
126670 AC  2|CWL 2005-10 AF3 SEQ 4.638 2/25/2036... e 06/25/2012| MBS Paydown 0.35377932 144 | ... 144 | .. 9,876 IO I 0 02/25/2036( 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 05/25/2012| Pass-Through Loss...........ccccvenn. , 806 | v | e | e | e (V1 I S (V1 IO 40 |05/25/2036 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 06/25/2012| Pass-Through LOSS..........ccccvverer | vovernrrenmeinninneinnee | eevmnenneisninnnennnes | eovnrinneeen 18,71 | it BT | s | e | e | e (1 I v | e (V1 I 432 | 05/25/2036| 1FM.....
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126670 SK 5| CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... |..... 04/25/2012| MBS Paydown 0.259098234....... | ..c.coovvverirerernennns | cvverienns 188,097 | ...........188,097 | ............156,708 | ......... 157,585 | ..coovvirverivcns | oo 13,515 | oo | v 13,515 | oo | s 188,097 OO [V I 379 |05/25/2036( 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... |..... 05/25/2012| MBS Paydown 0.246942659....... | ..c.coovvnerirenernns | crrverirenes 202,901 | ............202,901 | ...........169,042 | ............ 169,987 | .ooovvovirvcrnns | crrs 17,675 | oo | e 17,675 | oo . 202,901 v | e [V I 507 |05/25/2036( 1FM.....
126670 SK 5| CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... |..... 06/25/2012| MBS Paydown 0.234727333....... | ccccovevmerieeineians | cereerienes 203,898 | ............203,898 | ........... 169,873 | ..cc0occ.. 170,823 | oo | v 19,773 | oo | v 19,773 | oo . 203,898 IO 05/25/2036| 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33 N 04/25/2012| MBS Paydown 0.050438586....... | .....cccovuvererererenes | vevririrnriinnd 4,713 4,713 OO 11/25/2033| 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33.......cvovvviveans [ e 05/25/2012| MBS Paydown 0.04945752 4,905 11/25/2033| 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33 e 06/25/2012| MBS Paydown 0.049151084 1,532 IO I 11/25/2033| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ...c. 04/25/2012| MBS Paydown 0.909234006 99,585 | oo | o 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ... 05/25/2012| MBS Paydown 0.905357908 60,157 v [ 04/25/2035( 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 06/25/2012| MBS Paydown 0.899849826 85,485 IO I 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 05/25/2012| MBS Paydown 0.279140873 ...169,744 OO 04/25/2035| 6FE......
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ... 06/25/2012| MBS Paydown 0.274704617 ...141,960 IO I 04/25/2035| 6FE......
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..........coc0o. | vonee 04/25/2012| MBS Paydown 0.775685339....... | .cccovevvrrrerreeernee | wvverrnens 172,663 | i 172,663 | 170,643 | v A71,142 | s | e 1T [ | e 1T [ [ o 172,663 v | e 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034...........c..... | ... 05/25/2012| MBS Paydown 0.773226892 27,375 v [ 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..........ccc... | oo 06/25/2012| MBS Paydown 0.767035832 68,937 | .evvveererier [ e 04/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 04/25/2012| MBS Paydown 0.457989856....... | ..c.vevvveevernerirnns | v 115,993 | i, 115,993 ...115,993 OO 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 05/25/2012| MBS Paydown 0.42088523 ..165,301 165,301 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 06/25/2012| MBS Paydown 0.381389087....... | ccccovvvevrrverrerirene | v 175,955 | i, 175,955 ...175,955 OO 07/25/2034| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cocvvvres [ e 04/25/2012| MBS Paydown 0.304911468....... [ ..ccooovervvvrrerinns | cvvreen 129,448 | i 129,448 | oo 7211 | 101,294 | i | e 1168 | s | el 7168 | i | v 129,448 IO 05/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.........cccovvvre | veves 05/25/2012| MBS Paydown 0.300460081....... | ..c.cocoenrriverrerrnns | crverrrrernn89,028 | v 89,028 89,028 IO I 05/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cocvvvves [ venee 06/25/2012| MBS Paydown 0.296477676....... | ..ccocomrrrermrrerenns | cervrerenenenn 19,648 | o 79,648 | ..o 72,119 | oo 62,326 79,648 OO 05/25/2035| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 04/25/2012| MBS Paydown 0.301446532 (8,016) |. 30,639 O 01/25/2036| 5FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 05/25/2012| MBS Paydown 0.29898618 (11,944) | . 45,652 01/25/2036| 5FM......
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 06/25/2012| MBS Paydown 0.297102385 . 34,954 IO 01/25/2036| 5FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........c.ccouuvee | vever 03/25/2012| Prior Period Adjustment.............. 510 | e [ e [ s | e (V1 T OO (V1 IR 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccoruves [ veree 04/25/2012| MBS Paydown 0.380294601....... | .ccocvvrvrreerrerenns | cvrvmrvereeneni, 885 | i 4,685 | o 4,053 | 5,032 | oo | s ((G15) ) RTINS PPN ((G1:) ) 4,685 S 0 | s 94 105/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccovcves | vover 04/25/2012| Pass-Through LOSS........c.cecveerer | covernrrenneinenneeinnes | eermneinseinninnninnnes | e, T34 | i 1,555 | e | e [ e [ e (V1 I IO 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... e 05/25/2012| MBS Paydown 0.374071466....... | ..c.ovvvrverirerrnrernee | vevvvrnrneeen 927 | i 9,927 | 8,587 [ e 7,002 | o | s (L) — 9,927 IO 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... e 05/25/2012| Pass-Through LOSS........cccucveerer | coverneremeemenineninnee | eeevmerinnernernenennees | cevnennnensen8, 742 | iiiiiiiincd 1582 | e | cevvnenieniineens [ cevveriinsineninee | e 0 | eevveeeereenne | eeveeereenreeeiesiienns | evceeeveesseniis | oo 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccccouvee | s 06/25/2012| MBS Paydown 0.370776572....... [ cccrveivrerrermnnninnnns | cvermrvennnenn2y D84 | i 2,584 | ciii00002,235 | o 3707 [ | v (10) ) ISR ISR (G0) ) — 2,584 SO (V1 I 78 |05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccovuvee | vover 06/25/2012| Pass-Through LOSS...........ccverees | covreenermersenenneesnns | sevvnernesieseneennns | ceeneesnssines 7,301 | e 6,315 | oo [ e [ e | e (V1 T OO [V I 221 |05/25/2036( 1FM.....
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018.........ccovvvrres | corne 04/25/2012| MBS Paydown 0.623612817....... [ .cccovvrvrevvrnrverinns | vevvrernnnnn85,195 | i 85,195 | oo 82,672 855 |..... 855 | .ovveiriieinne . 85,195 O 0| e 1,420 | 04/25/2018| 1FM.....
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018 e 05/25/2012| MBS Paydown 0.603602656 ....91,384 ....88,679 927 | ... 91,384 IO (V1 I 1,904 |04/25/2018| 1FM.....
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........ccovvcvrres | corne 06/25/2012| MBS Paydown 0.5799796.. ..107,884 04,690 | ..o 106,480 | oo | e 1,106 ...107,884 0 2,697 |04/25/2018( 1FM.....
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.. OO 04/25/2012| MBS Paydown 0.335065617 | e 357,052 | e 357,052 | .. ..355,149 | . . 584 |.... 357,052 IO I (1 I 6,843 |02/25/2033| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.........cocccnnes [ vonee 05/25/2012| MBS Paydown 0.310266293....... | ..ccovvvrerrreeeneennns | crvveriennd 683,49 | ............ 683,494 | ............ 679,851 | ..ovvvene 680,142 | ..oovoevrciinns | e 1,239 [ e | e 1,239 [ [ e 683,494 v | e 0 . 16,375 |02/25/2033| 1FM.....
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.......cccovvevene | corne 06/25/2012| MBS Paydown 0.299467906....... [ ..ccovvrrererrnmererinnes | corvrvrrenns 297,614 | .ovvnnee. 297,614 | oo 296,028 | ......co... 296,155 622 |..... 622 | .o . 297,614 IO (V1 I 8,556 |02/25/2033| 1FM.....
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12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.........cocvvvrrmrrrerrns | veres 03/25/2012| Prior Period AdJUSIMENL.........ccc. | voveerrenrinerieriens | ererreinnrineiienenes [ e | e | oo | s | e FE TN [T (R AT IR OO (V1 I 07/25/2033| 1FM.....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.........ovcvevmrrmerrcrirns | veres 04/25/2012| MBS Paydown 0.11113639......... ) 2,599 e (V1 I 48 |07/25/2033| 1FM.....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.........cocomrvvvrvrrernns [ s 05/25/2012| MBS Paydown 0.109855818 2,561 IO 0 | oo 59 [07/25/2033| 1FM.....
12669E  JR  8|CWHL 2003-J5 1A6 5.50 7/25/33 e 06/25/2012| MBS Paydown 0.107352929 5,006 IO I 0 07/25/2033| 1FM.....
12669E JS 6| CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033.........cccovvere [ veree 06/25/2012| MBS Paydown 0.99166755 28,330 0 07/25/2033| 1FM.....
12669E  QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018..........ccovvcvvrcmnes | oo 04/25/2012| MBS Paydown 0.582352892 53,907 SO 0 07/25/2018| 1FM.....
12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018..........ovvvvvvevns [ s 05/25/2012| MBS Paydown 0.538974303 . 86,757 IO 0 07/25/2018| 1FM.....
12669E  QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018.........ccovvverrrnrrs | oeres 06/25/2012| MBS Paydown 0.516664446....... | ....ooceevrenrrnerirane | e 44,620 | ..ooovrvnne 44,620 | ..oooorennes A1,448 | 83,266 [ | i 1,239 [ e | e LIV B . 44,620 IO 0 07/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | .. 04/25/2012| MBS Paydown 0.109890948....... | .cccovverrrnrrirerirens | cerreiriniandd 43,531 | oo 43531 | oo 42,389 KT I S 59 | [ e, 59 | . 43,531 OO 0 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018... N 05/25/2012| MBS Paydown 0.108457055....... [ ..ccoooveveernrrerinns | vererrrnnreni23,035 | ciiiin0ni23,035 | 22,431 | 22,615 | i | e A5 [ e | e 45 23,035 OO 0 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018... R 06/25/2012| MBS Paydown 0.105058777 ..54,593 ..54,593 53,160 , 627 |..... 627 |.. 54,593 IO I 0 10/25/2018| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.........ccconvveriee | v 06/25/2012| MBS Paydown 0.95548383......... | cccvevrererereriennns | crverirenns 410,617 | oo 410,617 | ...........342,865 | ...........360,716 | oooovvrocrirerne | v 6,368 | .o [ e 6,368 | ..o | s 410,617 v | e 0 06/25/2047| 1FM.....
12803P AA 6 [CAJUN 2011-1A A2 SEQ 5.995 2/20/2041........ccovvee [ e 05/20/2012| MBS Paydown 0.959090909....... | ..cccccovvriniiivcrrans | werennnn 100,000 | o 100,000 | .....c0..e.. 100,000 | voreeeers 100,000 | oo | ervreivnireiieiies | e {1 [ SUTORTORIOPOTRN ISR 100,000 v [ 0 02/20/2041| 2AM.....
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... |..... 05/01/2012| Partial Call 100.0.........cccovvevrviens | corvrverremrrverrerernns | ceverrinennn80,743 | i 60,743 60,743 OO 0 09/30/2015|4Z........
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... |..... 06/29/2012| Partial Call 100.0..........coscvrrenne . ....53,758 53,758 IO I 0 09/30/2015|4Z........
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........cocvu. | vevee 04/25/2012| MBS Paydown 0.74244046 ..108,117 108,117 0 01/25/2036( 1AM.....
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036.... e 05/25/2012| MBS Paydown 0.72810496 e | ...114,684 v | 0 01/25/2036| 1AM.....
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........cocvv. | vevee 06/25/2012| MBS Paydown 0.7135673........... [ cecververeernererinn | crvnreeen 116,301 | i 116,301 | 89,770 | 89,770 | i | 2,918 | i [ e ,918 | i | v 116,301 IO 0 01/25/2036| 1AM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 04/25/2012| MBS Paydown 0.32385838......... | ccccovrenrrverrerernes | vvverenen 114,088 | 114,088 | 94,015 | 95,104 | s | e BT [ | e BT i | o 114,088 IO I [V R 169 |02/25/2036| 1FM.....
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 05/25/2012| MBS Paydown 0.31883699......... [ cccoervereervrreriens | crrerrennn 132,816 | i 132,816 | o 109,447 | b 110,716 | e | 2,367 | s [ 2,361 | i [ v 132,816 IO I [V IO 243 |02/25/2036( 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.. e 06/25/2012| MBS Paydown 0.3117326........... [ ceccvvrverevrnererienn | cornrennn 187,911 | i 187,911 | 154,849 | 156,643 | oo | 8,812 | s [ i 6,612 | i | v 187,911 OO I 0 02/25/2036( 1FM.....
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccovvver | veves 04/15/2012| MBS Paydown 0.981871386....... [ .cccovvrvrrrrnrverinn | vevrerenenen 12,901 | 012,901 | 012,900 | o0 12,900 | oo | evvveineveiininns | e 0 12,901 0 12/15/2038 1FE......
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038, N 05/15/2012| MBS Paydown 0.980693963....... | .cccoovvvvrvmrrnerrnes | eovnrrirneenn 12,952 | 12,952 | 12,951 | 12,951 | s [ [ e 0 12,952 IO 0 12/15/2038| 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccoeur | venes 06/15/2012| MBS Paydown 0.979511913....... [ ccecoevvrrvrmererinns | vevrerenenen 13,003 | 013,003 | 013,002 | 013,002 | o | eveveiveiieiens | e (V1 T . 13,003 IO I 0 12/15/2038 1FE......
14886M AE  1|CATALINA MARKETING INT TL L+275 10/01/14...... | ..... 06/29/2012| Paydown 100.0........cccevereerveene | cvvremrrmenrrenirneenne | cevevereennn 12,586 | i 12,586 | oo 11,579 | v 11,681 179 |..... 179 [ . 12,586 S (V1 IO 192 |10/01/2014| 3FE......
14986H AB 7| CHARTER/CCO HLDGS 3RD L+250 09/06/14.......... | ..... 05/01/2012| BANC OF AMERICA SEC LLC... | cceovevevreneivcriraes | v 1,984,981 | .........2,000,000 | ........ 1,839,352 | ......... 1,860,216 [ ...coovvervrinein | v 21,155 | oo | e 21,155 | oo | e 1,881,370 | ..oovvrvereni | e 103,611 |..... 103,611 | ...... 19,946 |09/06/2014| 3FE......
15405C CP 5| CENTRAL MAINE 6.65 05/29/12 i 05/29/2012| Maturity 100.0.........ccvverererrrnnee v | e 2,000,000 1,988,900 1,999,362 638 |..... 638 [ .o | e 2,000,000 IO 0 . 99,011 |05/29/2012| 2FE......
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16.... e 04/01/2012| Sinking Fund Redemption 100.0. | . 25573 | 25,573 | e | s | e 0 25,573 IO (V1 I 546 | 12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16.......cccovvverrvrrrerranes [ s 05/01/2012| Sinking Fund Redemption 100.0. [ .......coccovrvrverinns | vevrrnneeen25,710 | v 25,710 | i 25,710 | i 25,710 | oo | erverveveiieinns | vevee (V] I . 25,710 IO I (VI I 687 | 12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccvvvrirercrrenns | cenee 06/01/2012| Sinking Fund Redemption 100.0. [ .......ccccovrmrvernrs | vovrrrerernn 25,847 | criiiienni 25,847 | 25,847 | 25,847 | e | evveeinniieiens | oo (V1 T . 25,847 OO (V1 I 828 [12/01/2016|1...........
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 04/25/2012| MBS Paydown 0.126066299....... 5,641 v | (01 I 53 [01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 05/25/2012| MBS Paydown 0.125152312 7,312 S 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2012| MBS Paydown 0.12366813 11,873 0 01/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 N 04/25/2012| MBS Paydown 0.100069155....... | .cccovvrverrvnrrerinnes | crivrnrnn 108,760 | ............ 108,760 | .............94,893 | ..ieiiiri.90,048 | oo | 018,458 | s [ e 18,458 | i | v, 108,760 IO I 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccove. [ veuee 05/25/2012| MBS Paydown 0.100001968....... [ ..ccoovrerernrererinns [ corverereenee 1,619 | i 1,619 | it 1413 | il 134 | i | e 12 | | e, 12 | e 1,619 S (V1 IO 40 [11/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccoves | vene 06/25/2012| MBS Paydown 0.099039063....... | ..ccooeverevrvrrernnes | vervrrrnerei23,208 | crviernnnni23,208 | v 20,247 | 19,213 | i | s 3721 | e | e 3721 | . 23,206 v | e [V I 696 | 11/25/2036| 1FM.....




91'6030

Statement as of June 30, 2012 ofthe 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 Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| 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)
166754 AJ 0| CHEVRON PHILLIPS CHEM 4.75 02/01/2021.......... |..... 06/01/2012| Make Whole Call 121.6963816... | ......ccccorvrverrerernee | wovrrenes 3,720,883 | ......... 3,000,000 | ......... 2,985,060 | ......... 2,986,229 | ..oovvvververns | e 13,771 | e | v 13,771 | o | e 3,000,000 | .covvveerinnnen [ e 720,883 |..... 720,883 |..... 118,750 | 02/01/2021| 2FE......
17121H AB 6| CHRYSLER GROUP TL B L+4.75 05/24/2017.......... | ..... 06/29/2012| Paydown 100.0........couevererereeine | vorernermsirnerinenirens | cereeineenns 32,500 | covrrernes 32,500 | coovrvrneens 29,144 156 |..... 156 | oo 32,500 | .o [ e (V1 I 1,349 |05/24/2017| 3FE......
17275R  AH 5| CISCO SYSTEMS 4.45 01/15/2020..........cocorvvrvrrrres | o 06/01/2012| GOLDMAN SACHS........cccovvrires [ rrrermrrveivereriens | 25,794,700 | e 5,000,000 | ........ 4,945,400 | ........4,954,378 | ...ccoooviriivns | crrin 2,048 | oo | e 2,048 | oo | e 4,956,425 | ....ccovrviriens | e 838,275 |..... 838,275 |..... 198,396 |01/15/2020| 1FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.........cccccvuveres | covee 05/25/2012| MBS Paydown 0.99374495 ...63,432 ....62,838 @] ... 4)].. 63,432 | .o [ 0 10/25/2035| 1FM.....
172973 3L 1|CMSI2005-7 1A7 VADM 5.50 10/25/35.........cocovurvres | cevee 06/25/2012| MBS Paydown 0.98296928 ..109,276 08,252 (6) ...109,276 0 10/25/2035| 1FM.....
17307G AL 2|{CMLTI 2003-UST1 PO1 0 12-25-18........ccrvrvvrvrrranns [ s 03/25/2012| Prior Period AdJUSIMENL........cccoo. [ ovvrrniririnieiinns [ [ e | e | v | e | e 37 [ | e 37 [ | e | e [ (01 12/25/2018| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18.....c0orevercrrrvrirnens | vever 04/25/2012| MBS Paydown 0.137449998....... | .cccoveerrrenerneriens 695 | ......... 695 521 | o AT8 [ e | e (I [T (S ([ I 695 [ ..oveerrcrirns [ (V1 IS 12/25/2018| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18......cooeverrcrrrrinens | cenes 05/25/2012| MBS Paydown 0.12534559......... | ccccovvenernerieernes | cevrnrrirneins 1,513 [ oo 1,513 | i 1,135 | o 1,041 [ | e B4 | oo [ e 64 | .o 1,513 | [ (V1 I 12/25/2018| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18......c0rvvvrrcrirerirnnns | vever 06/25/2012| MBS Paydown 0.101071176....... | ccceovveervenrinnriens 3,034 | ......... 3,034 2,276 | oo 2,088 3,034 | . | s (V1 I 12/25/2018| 1FM......
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 04/25/2012| MBS Paydown 0.15685486 25919 | v [ 0 03/25/2034( 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 05/25/2012| MBS Paydown 0.15641814 ..24,565 , \ , 24,565 | .o [ s 0 03/25/2034( 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 06/25/2012| MBS Paydown 0.15040786......... | ccccvrvrerererernennns | crrerireens 338,072 | ccoouvene 338,072 | vovrernees 305,955 | ..ccooneeen 306,019 [ .oovvverrerrnens | e 18,074 | s | e 18,074 | .o 338,072 | oo [ e 0 03/25/2034| 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 03/25/2012| Prior Period AdJUSIMENL.........ccc. | coveerrirmiinriierines | ceemreineinsiiesiinees [ cenesineisssiissieenes | eveesseessnsinsisnsssns | onseesssnessseesensenns | soseeesneseineens | conrernennnn 149 [ s 149 | v | e | e [ e 0 05/25/2034| 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 04/25/2012| MBS Paydown 0.88521797......... | cecevvrenrriverreeernne | veverrrenerenn 97,550 | o 97,550 | oo 90,843 | ..ocvvvuvne 91,397 | | 5,884 | i [l 5,884 | ..o 97,550 | .oovvreeriennns [ e 0 05/25/2034| 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 05/25/2012| MBS Paydown 0.84368599......... [ .cccovvververnrrerinn | creerernn 256,252 | oo 256,252 256,252 | ..o | 0 05/25/2034| 1FM.....
17307G  FM  5[CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 06/25/2012| MBS Paydown 0.79118268 ..323,945 323,945 0 05/25/2034( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 04/25/2012| MBS Paydown 0.748410844....... [ .cccovrevivivrrninens [ coviriinnnenn 3,382 | e, 3,382 KIKL: 72 I 0 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 05/25/2012| MBS Paydown 0.74436573......... [ cccovvrerinrncrerinens [ cvevvrinenenn2,326 | oo, 2,326 2,326 | oo | e 0 08/25/2035( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 06/25/2012| MBS Paydown 0.737083837....... | ccccovrvrevrerenreens | vevvvnrrreneen, 187 | e 4,187 4187 | e [ 0 08/25/2035| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.......covvvvves | corne 04/15/2012| MBS Paydown 0.999708451....... [ .ccovvrermrnererinens [ cvvrvvrinenenn 3,499 | e, 3,499 | i 3,605 | 3,506 | e | e (3) [ e [ e (3) | e | 3,499 [ | 0 03/15/2049| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 04/25/2012| MBS Paydown 0.778270345....... | ...ccccovvrvniiivcrirans | eerrennnn826,279 | oo, 626,279 | ...........518,109 | .0 533,325 | oo | 089,146 [ [ 89,146 | i | 00000626,279 [ | e 0 08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 05/25/2012| MBS Paydown 0.76881686 ..161,135 0 08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 06/25/2012| MBS Paydown 0.760184589....... [ ..ccccovurvvvrrerinns | crvnreenn 147,137 | i 147137 | el 120724 | 125,299 | i | 3,266 | e [ 3,200 | e | el 1ATABT [ | 0 08/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36........cccovevererernes [ e 04/25/2012| MBS Paydown 0.116428192....... | ccccovvvueverereneenns | crverienns 104,814 | ............ 104,814 | .ccovoeeee 102,881 | coovrvene 103,946 602 |..... 602 [ .o [ e 104,814 | .o | e 0 07/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36........cccrvevererernes [ o 05/25/2012| MBS Paydown 0.09444151......... | ccceevvvrnerieeeneenns | crvverienns 109,933 | .ooovvveeeee 109,933 | coovvveneee 107,907 | cooovvvrne 109,023 750 |..... U TN I 109,933 | oo | e 0 07/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36.........coovverervnne | o 06/25/2012| MBS Paydown 0.08186422......... | ..cocvrerrenriririnins | crvveeerinns 62,886 | ..coocennnnd 62,886 | ..o 61,727 | oo 62,366 327 |..... K7 62,886 |...cocooverrnrins | cenne 0 07/25/2036| 1FM.....
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cccovvevws [ e 04/25/2012| MBS Paydown 0.911618765 ...87,729 94,650 | ..ovvervrren [ 0 09/25/2036| 1FM.....
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccovvvews [ e 05/25/2012| MBS Paydown 0.89032787 144,058 [ e 148719 [ [ 3821 [ | 3821 [ | 155,424 | .ooovvvivinens | e 0 09/25/2036| 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........cccovvvres | veves 06/25/2012| MBS Paydown 0.873005627....... | cccoovvermrvnerrnrrans | vrnerrnnrn 126,452 | 000 126,452 | i 117,206 | o0 120,997 | e | cveeeeeen 785 [ | e 2,745 [ [ e 126,452 | ..ooovvvvvvrenns | e 0 09/25/2036( 1FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 04/25/2012| MBS Paydown 0.273155997 33,530 | cvoovreererinis [ e 0 04/25/2037| 4FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 05/25/2012| MBS Paydown 0.264683%......... 16,944 | .o [ e 0 04/25/2037 | 4FM.....
17312F AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 06/25/2012| MBS Paydown 0.241672065 46,024 | ..covvvvreres | e 0 04/25/2037| 4FM.....
17312H  AF 6| CRMSI 2007-2 AB NAS 6.265 6/25/2037..........ccoccnuee | v 04/25/2012| MBS Paydown 0.87868403 62,892 0 06/25/2037| 2FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037........ccccovrvres | corne 05/25/2012| MBS Paydown 0.8751229 53,17 | v [ e 0 06/25/2037| 2FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........cocconuee | vonee 06/25/2012| MBS Paydown 0.869557131 83,487 | .o [ 0 06/25/2037| 2FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 03/25/2012| Prior Period AdJUSIMENL.........cc.c. | voveerrnniiinriineiines | cermriinneieeiineiienes | e | e | consesesssssssessensins | sossesssnssnnes | sreessiessnnsnne | e (V1 SOOI PTURTORPIORRTURPUUROIR IVSURPIPPRRTO OO (V1 I 03/25/2037| 1FM.....
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17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 04/25/2012| MBS Paydown 0.479078594....... | cccovveevrenrrverirens | cerirerirnceienens 170 | v, 170 | s 60 | oo 95 | o [ | e (V1 T 170 | e [ e 0 1 (03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 04/25/2012| Pass-Through LOSS...........vevereees | vorereeemernerinenennee | seerneesssesnessneninees | cevves 83 29 | o [ e [ e | s (V1 SUUORORORTORN PTORTORTORTORROOTR IVPURIRPRRTO PO 0 1 (03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 05/25/2012| MBS Paydown 0.47822251......... | ceceveeenerenneincrinens | cevieeieeinnnens 944 | oo, 944 335 | e 384 | e [ e | e (V1 I 944 | v [ (V1 IO 10 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 05/25/2012| Pass-Through LOSS...........ccvueres | voreeeremrrinerieninnee | ceenneisnineiinesinees | ceviees 83 30 | cveeeeeeeeeennieenns | e | e | oo 0 | eovvereeeecenns | evereneesereeercseeenens | eeeveresereennes | oo 0 1 103/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/25/2012| MBS Paydown 0.47800387 224 224 80 [ oveereriierennn98 [ s [ e [ 0 224 0 3 |03/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/25/2012| Pass-Through LOSS...........cccuveves | coveerrimriinenineninne | ceesnviissineiiieninens | cevv 38 13 | i | e [ | 0 | eoveereeneenn | eevereeenressieseienns | eeeeeiesnsiennis | oo 0 0 |03/25/2037| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 04/25/2012| MBS Paydown 0.274694548....... | ..c.coovvmerrirerneenns | crverirenns 414,670 | .ovvvenees 414,670 | ... 413,115 | o 413,023 286 |..... 286 | .oovrreriers | e 414,670 | .o [ e 0 8,293 | 01/25/2036| 1FM.....
17314Q AC 1 |CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 05/25/2012| MBS Paydown 0.254734086....... | ..c.coovvverrerirneians | cereerienes 203,816 | .coovnen. 203,816 | ....coonee 203,052 261 |..... 261 |, 203,816 [ oo [ (V1 I 5,095 |01/25/2036| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 06/25/2012| MBS Paydown 0.211579645....... | ..c.coovvrevierenrinns | crvverirenns 440,650 | .....oo.c... 440,650 | ............ 438,998 702 ... {07 TN IO 440,650 | ...coovvvivirres [ 0. 13,220 |01/25/2036| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 04/25/2012| MBS Paydown 0.447644765 ....95,950 405 | ... 405 99,642 | ..oovvierienins [ e (1 I 1,714 | 06/25/2037| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 05/25/2012| MBS Paydown 0.435740813 207,574 | 107,212 [ [ e 1,014 | v | v 1,014 | i [ e ERROVAT TR ISR 0 2,394 |06/25/2037| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 06/25/2012| MBS Paydown 0.420397557....... | .cccovvvervvrmererinns | cvrerennn 143,989 | .. 143,989 | oo 138,654 | ..o 138,188 | oo | e 2478 | oo | e 2,478 | oo | s 143,989 | .ooovvvereens [ e 0 3,692 |06/25/2037| 1FM.....
17315J  AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | corne 04/25/2012| MBS Paydown 0.549366986....... | .....cccccovvermmrinns | voverneenn21,154 | 21154 | 19,944 | 020,219 | i | 822 [ | 522 [ 21,154 | o [ e (V1 I 192 [07/25/2036| 1FM.....
17315J  AY  8|CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | ... 05/25/2012| MBS Paydown 0.541797853....... | ccccoovvvvrriverrerrnns | ervvrreneenn 13,095 | 13,095 | 12,346 | 12516 | s | 5 [ | i85 [ 13,095 | oo | e [V I 148 | 07/25/2036| 1FM.....
173156J AY 8 |CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | cerue 06/25/2012| MBS Paydown 0.530489613 19,563 [ .ovvovvveveiiens [ e [V I 264 |07/25/2036( 1FM.....
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........cccrvvvree | coree 04/25/2012| MBS Paydown 0.63837771 127,580 0 2,622 |04/25/2037| 2FM.....
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........cccoevcvvre | veree 05/25/2012| MBS Paydown 0.629544778 141,327 LA1327 | [ 0 3,631 | 04/25/2037| 2FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........cccrevvvee | corne 06/25/2012| MBS Paydown 0.621703485 125461 | .o 125461 | 125,400 | oo | eevrrireeenn(36) | e [ evrrreinieen(36) | o | e 125,461 | oo | s (V1 I 3,861 |04/25/2037| 2FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 03/25/2012| Prior Period AdJUStMENt.........ccc. | covverrinrinerieriines | revnnrennineiieninens [ e [ | o | oo | 87 [ | e8| | e | e (V1 I 11/25/2035| 1FM.....
173156X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 04/25/2012| MBS Paydown 0.563244488 247,123 | 237,238 | 1iii0238,203 | oo [ 319 | [ e 319 | | s 247,123 [ oo | oo 0 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 05/25/2012| MBS Paydown 0.543880751 688,826 | ..........661,273 | ...c..ec..663,962 | oo | 19,541 | i | e 19,541 | | 688,826 | .....ccoovverres [ 0 11/25/2035| 1FM.....
173156X AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 06/25/2012| MBS Paydown 0.53353525 ..368,020 368,020 0 | 11/25/2035| 1FM.....
17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 04/25/2012| MBS Paydown 0.913385146 271,964 271,964 | .ovvveerecins | e (V1 I 5,439 |05/25/2037| 1FM.....
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 05/25/2012| MBS Paydown 0.892820328....... | ..ccoovvrerirerenrnnns | crvverirenns 303,331 [ oo 303,331 | e 298,781 | oo 299,468 | ....coovvivirins | e 2,130 | o [ e 2,130 | 303,331 | v [ e (V1 I 7,583 | 05/25/2037| 1FM.....
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 06/25/2012| MBS Paydown 0.876421882....... | ..ccovvvrererereneenans | crrverirnes 241,877 | oo 241,877 | oo 238,249 | ...ccooonee 238,797 | oo | e LS IO I 1817 [ s | e 241,877 | v [ (V1 I 7,256 |05/25/2037| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.......ccovvverees [ e 04/25/2012| MBS Paydown 0.515742358....... | ccccovvenernerirneians | coverienns 130,028 | ............ 130,028 | ..ooovvenee 129,825 | coovvvnne 129,624 | oo | v 39 | [ s 39 | | s 130,028 | .o | s (V1 I 2,401 | 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cccoevvvne | verne 05/25/2012| MBS Paydown 0.473076161....... | .cccoovveeverrerrerernee | werernen832,996 | ............632,996 | ...........632,007 | .oocc00eei831,026 | .oooovorvirvrns | evvvvrrinenns(84) [ | e (84) s [ e 632,996 | ..coovvrrerrns | e 0 . 14,611 | 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cccrvvevvee | coree 06/25/2012| MBS Paydown 0.466475053 97,934 | .o [ e (V1 I 2,714 |12/25/2035| 1FM.....
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. [03/07/2012] Prior Period AJUSIMENL.........ccoe. | veverrrriernriiniinins | erverinnseennninnins | e | o | o | e | e | e | o0 [ [ | | o (01 I 12/09/2047| 6FE.......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. | 06/07/2012| MBS Paydown 0.417365518 T2844 | e | e (V1 IO 72 | 12/09/2047| 6FE......
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........cocevernes [ v 04/15/2012| MBS Paydown 0.111783805 2,660 | .o | e 0 | v 62 [03/15/2027| 1FM.....
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027..... .| 05/15/2012| MBS Paydown 0.111309064 2,374 | oo | e 0 03/15/2027| 1FM.....
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027 .| 06/15/2012| MBS Paydown 0.110493668.. 0 4,077 0 03/15/2027 | 1FM.....
21079N  AA 9 [CONTL AIRLINES 5.983 04/19/22.........ccccrvrvvrnvvrnns | erer 04/19/2012| Sinking Fund Redemption 100.0. | .......cocovrvvrerinnes | crrerern 139,800 | 1o 139,800 | oo 138,271 | i 138,420 | oo | v A3 | e | e A3 | e | e, 139,800 | .cvvvvvvvrirens [ eeree 0 s 04/19/2022| 2AM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13......ccovvvumerrrerirneerinns [ e 04/15/2012| Sinking Fund Redemption 100.0. | .....cccovevnerneernee | w2y 713 | a2, 713 | 2713 | e 2713 | s [ e [ (V1 I 2,713 | e [ e 0 | v 94 104/15/2015| 3AM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13.......ovvvrvvrrerivirrires [ s 06/04/2012| Sinking Fund Redemption 100.0. 216 |..... 216 | oo 30,184 | .o [ 0 e 1,333 | 04/15/2015| 3AM.....
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210805 AM 9| CONTL AIRLINES 6.94 10/15/13.........ccooomerereremrennns [ v 06/11/2012| Sinking Fund Redemption 100.0. | .....ccccocvvrvrrrinns 59,333 OO 0 2,699 |04/15/2015| 3AM.....
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccoovuver [ vonee 04/25/2012| MBS Paydown 0.074742228....... | .ccoveenevenernerinens 13,944 v | e [V IO 260 |09/25/2031(1FE......
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......coccovvver [ o 05/25/2012| MBS Paydown 0.071168301........ | cecoevereerreenciins 21,444 IO 0 | oo 500 |09/25/2031|1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.. R 06/25/2012| MBS Paydown 0.069093495 12,449 IO [V I 349 |09/25/2031| 1FE......
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........cccovvreres | coree 04/25/2012| MBS Paydown 0.49107888 127,317 0 06/25/2033| 1FM.....
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33 I 05/25/2012| MBS Paydown 0.474205473 269,975 IO I 0 06/25/2033| 1FM.....
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........cocoruvees | conee 06/25/2012| MBS Paydown 0.468559494....... | .cccoveervvrernneriens 90,336 v | e 0 06/25/2033| 1FM.....
225418 UP 1| CSFB 2004-4 3A3 10 INV 8/25/2034..........coovemvveruene [ v 06/25/2012) MBS Paydown 0.0.........cccurrvvene | corernerimeineiineeines | ceernseiseinsiiiesenees [ eeesineissssinsssenses | eneessnsessessnsisnsssns | ossesesssnsssseesonssns | sesseessessnsesns | cvseessmsesnessnne | oeee (V1 I IO 0 08/25/2034| 1FE......
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38.......ccovvvvvvvns [ v 04/15/2012| MBS Paydown 0.426746737....... | ccccvvvevrrnmrrcrirene | cenreirinnandd 45743 | oo 45743 | oo 39,682 | ..oocverune 43,695 439 |..... 439 [ . 45,743 OO 0 02/15/2038| 1FM.....
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38.. B 05/15/2012| MBS Paydown 0.42368164 14,859 191 |..... 191 15,555 OO 0 02/15/2038| 1FM.....
225458 DK 1|CSFB 2005-C1 A3 SEQ 4.813 2/15/38.. N 06/15/2012| MBS Paydown 0.394320211 W A42,340 | [ s 3,294 | o | e 3,294 [ | s 149,009 IO I 0 02/15/2038| 1FM.....
225458 LD  8|CSFB 2005-3 6A1 SEQ 5.75 07/25/2035..........cocevvee | ovee 06/25/2012| MBS Paydown 0.15541184......... [ cccovvvervvvererinn | cviveeen 845,247 | .. .845,247 | ........... 745,930 | ... 745,930 | ..ooovoerericns | s T1A21 | e | v T1A21 | s | s 845,247 IO I 0 07/25/2035| 6FE......
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040..........ccocoe. | vonce 06/15/2012| MBS Paydown 0.243723092....... | ccccveveeeemernerirnne | covneeiineins 18,335 | oo 18,335 | oo 17,684 | .oooovrvrnees 18,276 [ v | e B0 | o [ e 60 | . 18,335 IO 0 02/15/2040| 1FM.....
2254W0 FJ 9| CSFB2003-1 1A1 SEQ 7.00 2/25/2033..........ccocvveree [ e 04/25/2012| MBS Paydown 0.011991653 (3)] e 2,500 IO 0 02/25/2033| 1FM.....
2254W0 FJ 9| CSFB2003-1 1A1 SEQ 7.00 2/25/2033 JRTO I 05/25/2012| MBS Paydown 0.011953484 @] ... 2,774 IO I 0 02/25/2033| 1FM.....
2254W0 FJ  9[CSFB 2003-1 1A1 SEQ 7.00 2/25/2033..........ccccoeuuree | venes 06/25/2012| MBS Paydown 0.0119084.. 3,276 0 02/25/2033| 1FM.....
225792 ZZ 3| CRESCENT RES 2ND LIEN L+600 6/09/2015.......... | ..... 06/08/2012| Paydown 100.0........cccvverreerrrens | covvemrrvenirenincenne | coeverenern 85,474 | i 45,474 | L 44,558 | ............. 42,291 | ... 2,531 | 1,229 | 45,474 S 0 06/09/2015| 6FE......
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 04/18/2012| MBS Paydown 0.9583333........... OV [ L IO . 66,667 S 0 11/18/2026|4Z........
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 05/18/2012| MBS Paydown 0.95.................... , , , , . , OO 0 11/18/2026| 4Z........
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. | 06/18/2012| MBS Paydown 0.9416667........... \ , . ! OO 0 11/18/2026| 4Z........
22943 AB  9|CTCDO 2005-3A A2 CDO 5.16 6/25/35 . |R.. | 04/25/2012| MBS Paydown 0.750329222....... | ...ccocovvrremrrverrans | woernennn 455,933 | i 455933 | ........... 460,487 | ......... 455,299 | ...ccooovciiniins | rireeennd(395) v | erieeieeen(395) [ s | 455,933 | s | 0 06/25/2035| 3AM.....
22943E AB 9| CTCDO 2005-3A A2 CDO 5.16 6/25/35. R.. | 05/25/2012| MBS Paydown 0.68758365 ..313,728 0 06/25/2035| 3AM.....
22943E AB  9|CTCDO 2005-3A A2 CDO 5.16 6/25/35 . |R.. | 06/25/2012| MBS Paydown 0.659341749....... | .cccoovmrrvmrrinerinans | onrrennnn 141,210 | i, 141,210 | oo 142,620 | o 141,013 | | 23 | [ e8| | e 141,210 | [ 0 06/25/2035| 3AM.....
22943Y UR  8|CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 03/27/2012| Prior Period AdJUSIMENL.........ccc. | voveervenrinirieriene | e [ e | e | oo | s | e LS [N IS LI - OO 0 07/27/2037| 1FM.....
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2012| MBS Paydown 0.499031524....... | cccooveevveemernerirnne | cerneerneenns 86,279 | .o 86,279 | .oovrvrnens 82,253 | .ovvvreenne 82,916 291 |..... 291 | s . 86,279 OO 0 07/27/2037| 1FM.....
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2012| MBS Paydown 0.488745780....... | ..cocovrerreerrerinins | crvveererins 72,823 | oo 72,823 | oo 69,425 | ..o 69,985 344 | ... 344 | e, . 72,823 IO 0 07/27/2037| 1FM.....
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2012| MBS Paydown 0.479206751 403 | ... 403 67,536 IO 0 07/27/2037| 1FM.....
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 04/26/2012| MBS Paydown 0.391302781....... [ .cccovvrerrvrnrrerinns | cverennn 145,092 | ... 145,092 | ..........135,002 | oo 137,840 | oo | e 6,627 | oo | e 6,627 | .o | e 145,092 IO 0 06/26/2037| 1FM.....
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 05/26/2012| MBS Paydown 0.386481876....... [ ..ccovvrerrnrrnnrinins | crvvvererinns 25,642 | .ovvvirnnn 25,642 | oo 23,859 | oovrvrrnen 24,361 204 |..... 204 | . 25,642 SO 0 06/26/2037| 1FM.....
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 06/26/2012| MBS Paydown 0.365926797....... | ..cccovevrerererernennns | crvverireens 109,332 | covvvreenee 109,332 | coovvrenee 101,729 | covvrrrne 103,868 | .ceouvveecrreries | cerrnenn 3,546 | s | s 3,546 | .o | s 109,332 OO 0 06/26/2037| 1FM.....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46...........cocovevereuns [ erns 04/25/2012| MBS Paydown 0.795214995....... [ .cccovvvirvrneirernns 90,354 IO 0 04/25/2046| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46 N 05/25/2012| MBS Paydown 0.77961957 93,573 IO 0 04/25/2046| 1FM.....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46..........ccocovvrereues [ verne 06/25/2012| MBS Paydown 0.76425791 92,170 0 04/25/2046| 1FM.....
23242E AD 1| CWL 2006-13 1AF4 SEQ 6.229 1/25/37 R 02/23/2012| Prior Period Adjustment...........cc. [ ovverveerrnnneinns | evrrnrered(906,838) | ovvvvvviiiriirivnins | vevvvnriierinincienns | e | e | e | vevenseennnne | vevsenennn0 | e [ o (906,838) IO I 0 01/25/2037| 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........cccove. | venee 04/15/2012] MBS Paydown 0.192286068....... | ....vvvurrvrnrrrerirnne | cernerrnennad 63,569 | ..ooovrrrne 63,569 | ..oervrnens 44419 | s AT 443 | oo | e [HS151:) ) I I (3,565) | .oovereeerarinne . 63,569 v | e 0 | e 87 |07/15/2036| 1FM.....
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23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccouc. | venee 05/15/2012| MBS Paydown 0.188736612....... | ccccvvverrvnerirerirene | cerreirniandd 40,819 | .o 40,819 | oo 28,522 | oo 30,464 | ..o | e 1,293 [ v | e 1,293 [ . 40,819 OO (VN ISP 69 |07/15/2036| 1FM.....
23242L  AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........ccrves | venee 06/15/2012| MBS Paydown 0.186645265....... | ..c.vvvevernerirerirnns | cornerrneennd 24,050 | ..cooovrrrnee 24,050 | .oovrerneens 16,805 | .cooovvvrnees 17,949 881 |..... 881 [ . 24,050 v | e (V1 IO 48 |07/15/2036| 1FM.....
232456  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2012| Prior Period AdJUStMENt.........cccc. | coverrrenmrineiieeirnes | ceneeinneinsiieniinees [ e | vererneennsnD5,543 | i | v [ e [ e (V1 I IO (01 T 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2012| MBS Paydown 0.76381474 391 |..... 391 44,295 IO I 0 12/25/2046| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2012| Pass-Through LOSS........c.cucveerer | covernerenmernenineninnee | weermerinsernerineriinees | eonerinnensni38,231 | e 2177 | s | cvvvvenieniinees [ coveriisseneninee [ e 0 [ eoreeeemieiens | eeeeeeeeneeseessesees | eeerensesneinnes | enee 0 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/25/2012| MBS Paydown 0.741506331 433 | ... 433 |.. 42,793 IO I 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/25/2012| Pass-Through LOSS...........ccc...u... ! 72 A TTURSTUROR IVPURRURRTRURIPE USRS IOV (V1 I v | e (U IO 16 | 12/25/2046( 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2012| MBS Paydown 0.722749463....... | cccooeeerererneincrinne | cerneeineenns 31,752 | e, 31,752 | oo 24,290 | 47,331 364 |..... 364 | .o . 31,752 IO (V1 IO 70 | 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2012| Pass-Through LOSS...........ceveres | corveerrmnrnenienenne | sevvnnrinsrirerieninens | corevesneneens 43,276 | .ovieeein33,106 | oo | e [ [ (V1 I OO 0 | s 95 | 12/25/2046| 1FM.....
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47 e 04/25/2012| MBS Paydown 0.410763656 36,208 OO 0 05/25/2047| 1FM.....
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47 e 05/25/2012| MBS Paydown 0.409115411 17,307 IO I 0 05/25/2047| 1FM.....
23248A  AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47.......covvovvrs | corne 06/25/2012| MBS Paydown 0.404911062 44,146 S 0 05/25/2047| 1FM.....
23328* AA  5|WALGREEN-BETHLEHEM PA 6.69 9/15/18............. | ... 04/15/2012| Paydown 100.0.........evvvrerernreinns | vevernerrerinsiineninne | ceneeiineins 15,055 | coovoevrernns 15,055 15,055 IO 0 09/15/2018| 1...........
23328* AA  5|WALGREEN-BETHLEHEM PA 6.69 9/15/18............. | ... 05/15/2012| Paydown 100.0........c.oeverreriries | vorerrreeeninnrirenirene | e 15,139 | oo 15,139 15,139 OO [V I 422 |09/15/2018|1...........
23328* AA 5| WALGREEN-BETHLEHEM PA 6.69 9/15/18.. o 06/15/2012| Paydown 100.0.. 15,829 |. 15,224 S 0 | v 509 |09/15/2018|1...
23349* AA  0|DTEENERGY CTL 7.40 11/15/2016........cccrevvrererns | venee 04/15/2012| Paydown 100.0.. 169,580 |. 66,084 0 e 1,630 | 11/15/2016| 2...
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016 e 05/15/2012| Paydown 100.0.. . 66,492 v | 0 2,050 {11/15/2016|2...
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016.......ccosvemvrerneres | cenee 06/15/2012| Paydown 100.0........coevvrerereeinns | cevernerrerinnnineniene | cerneerneennd 66,902 | ...occocenne 66,902 66,902 IO (V1 I 2,475 | 11/15/2016] 2...........
002447 AA 8| AWAS AVIATION 7.00 10/15/2016.......c..ovvverererirennns [ v 04/15/2012| Sinking Fund Redemption 100.0. | ......cccoveverevenevnns | wrvverirnes 264,000 | ........... 264,000 | ...........264,000 | ............ 263,997 | .cooovirrerrmins [ e [ e (V1 I . 264,000 OO (V1 I 9,189 |10/17/2016| 3FE......
24736T AA  5|DELTA AIR LINES 09-1A 7.75 12/17/2019.....ccccovvve | cevne 06/17/2012| Sinking Fund Redemption 100.0. | ......ccvevveverneeins | wrrerirnes 223,825 | oo 223,825 223,825 OO (V1 I 8,673 | 12/17/2019| 2AM.....
24736W AA  8|DELTA AR 2011-1 PT 5.30 04/15/2019. B 04/15/2012| Sinking Fund Redemption 100.0. |. 276,345 | ............ 276,345 276,345 O 0| e 7,323 |04/15/2019| 2AM.....
24736W AA  8|DELTA AIR 2011-1 PT 5.30 04/15/2019........cccovvvvne [ v 05/01/2012| STIFEL NICOLAUS & CO.. ..3,984,311 ,723,655 3,723,720 | .ccovviverrenes |...260,591 | ..... 260,591 |..... 109,093 | 04/15/2019| 2AM.....
251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035.. e 04/25/2012| MBS Paydown 0.33942343 125,858 | ......cco.u. 125,858 | ...........91,405 | 91,293 | ...125,858 IO 0 | oo 320 |02/25/2035( 1FM.....
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035...........ccouc. | venee 05/25/2012| MBS Paydown 0.33464828......... | .cccoovverrerirnrinns | crverienns 110,831 | v 110,831 | coovireer.80,491 | 180,393 [ i | 0,000 | s [ 9,000 | | s 110,831 OO [V I 350 |02/25/2035| 1FM.....
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035.........c.cconve. | vonee 06/25/2012| MBS Paydown 0.32865313......... | cccceeevrerreeerieennns | wvvverieens 139,147 | oo 139,147 | ............ 101,056 | ............ 100,932 | oo | e 17,904 | oo | s 17,904 | oo | s 139,147 OO (V1 IO 526 |02/25/2035( 1FM.....
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035.........cccooveves [ vene 04/25/2012| MBS Paydown 0.3922474........... | ccccoeevrrrrnrnerinis | cevveereniens 57,588 | .o 57,588 | .cocovrren83,224 | 40,961 353 |..... 353 | s . 57,588 IO 0 06/25/2035| 1FM.....
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/2035.... .| 05/25/2012| MBS Paydown 0.38786624......... | ..ccoccovvevrveverinns | crvenenn 137,443 | i, 137,443 | et 103,160 | oo 97,760 [ oo | s 14,038 ...137,443 IO 0 06/25/2035| 1FM.....
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035.... .| 06/25/2012| MBS Paydown 0.38020496......... | ..ccoceovrverrerreriens | crvernen 240,345 | i 240,345 | ...........180,395 | ..o 170,951 | oo | e 47,651 ...240,345 IO 0 06/25/2035| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 03/25/2012| Prior Period AdJUSIMENL.........ccoe. [ overvrvriirnnieiinns [ oo | e | 28,818 | v | e | e | vevee (V] I SO (01 I 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 04/25/2012| MBS Paydown 0.1986437........... | cecvevererrerenverinns | wevrrennen 10,992 | 100010,992 | o0 10,992 | e 9,667 | v | e (49) | oo | e () . 10,992 IO (VN I 185 |02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 04/25/2012| Pass-Through LOSS..........ecvverer | covernrrenmeinninneines | cevmneinseieninneeinnes | cevnrrinneenssn2y308 [ i 2988 | oo | e [ e [ e (V1 I IO 0 | v 50 |02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 [T I 05/25/2012| MBS Paydown 0.19738814......... [ cccovevvevernnverinns | cvvvrrerennne 768 | i 768 | i 768 | e 34T | | e (V2] —— 4,768 S 0 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 05/25/2012| Pass-Through Loss.... 0 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 e 06/25/2012| MBS Paydown 0.19494261......... | ccccoovrrerrinerrnernns | evrvvrrraneen T AT5 | iviieecen 175 | et 175 [ 8467 | s | e [C) ) IR 7,175 IO I 0 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ...c. 06/25/2012| Pass-Through LOSS.........ueveerer | covernerenmernenineninnee | weermeninsernerineneinees | cernernneennend,003 | iiiiiiinnn8,083 | it | cvvvreniieniineens [ e [ e (V1 I v | e (V1 IO 128 |02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...........c. | .o 04/25/2012| MBS Paydown 0.1986437........... [ cecveevevevervrverinnns | vrvrrnnnen 15,389 | 15,389 | 1o 15,389 | e 13,533 | o | v [(G15) RO IR [(1) ) I— . 15,389 v | e (1 I 259 | 02/25/2036| 1FM.....
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251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. 04/25/2012| Pass-Through LOSS............cueres | covreerrinerinerenninns | vevvnerinesiesenennns | cvenreeenianas 4,155 | oo A58 | oo [ e [ e | e |0 | | | [ 0 | v 70 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. 05/25/2012| MBS Paydown 0.19738814......... | ceccvvvvverrerirneenee | veervvrineiand 6,676 | .covvevernene 6,676 | .ooovrerennn 6,676 | ..oorvernnn 6,086 [ ..oovvvveervne [ v [ [ B [ 6,676 | ..ovvvrrrreans | e [V I 141 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. 05/25/2012| Pass-Through LOSS.........ccovveeres [ ovevrinerinincirennnes [ ernrnnnneninnnenens | e, 1130 | e 113 | s | e | e | e | vernrveninnneen0 | e [ [ | e (V1 IOV 45 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 06/25/2012| MBS Paydown 0.19494261 10,045 | .oovovvevirens [ e 0 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.. 06/25/2012| Pass-Through Loss . 0 ..180 1FM.....
002515 AA  7|DEUTSCHE BK FINL MTN 5.375 03/02/2015.... .1 04/16/2012| FTN FINANCIAL......c.ocevvvrreirnrns | vrrrereninerensniinnns | 3,131,580 | .........3,000,000 | .........2,938,890 | ........2,978,050 | ..ooovermrrverins | vrrnne 1,918 | oo | e 1,918 | | v 2,979,968 | ...ccovvivrvrrns | e 151,612 | ..... 151,612 |..... 106,604 2FE......
256853 AA  0|DOLPHIN ENERGY 5.888 06/15/2019.........cccovvvrnec . | 06/15/2012| Sinking Fund Redemption 100 297,500 | .oovvrererres | e (V1 I 8,758 1FE......
257460 AJ 8| DOMINION RESOURC B 6.25 06/30/2012................ 06/30/2012| Maturity 100.0..........cccrvrvcrrrerene 2,700,000 | ..ooovrrvririins | e (01 2FE......
25755T AC  4|DPABS 2012-1A A2 SEQ 5.216 01/25/2042.............. 04/25/2012| MBS Paydown 0.99625 60,000 | ..ovvervriren [ [V I 139 1Z......
26223N  AE  5|DRUG 2012-1 A2 ABS 5.80 07/15/2024.... 04/15/2012| MBS Paydown 0.942051282 463,590 | ...coovreirins [ (1 I 1,270 2FE......
26882P BB 7 |ERAC USA FINANCE 6.375 10/15/2017.... 04/25/2012| Consent Fee. L000 | oo | e | e | e | e | 30,000 | ooveerivrirenns [ s (01 T 2FE......
277461 ZZ  5|EASTMAN KODAK DIP TL L+750 7/20/13................ 05/07/2012| Paydown 100.0........ccceverrerirene | covererrreerierieeennee | veersrinnenin 9,964 | .ooovvvvrne 9,964 | .ooooirierinnn 9,753 | ovvverirens 9,753 [ v [ o212 [ [ 212 [ 9,964 47.......
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12/31/12............... 04/24/2012| Exchanged...........ccocvvreveenrineinns 2,149,488 | ........ 2,160,289 | ......... 2,147,061 | ......... 2,160,289 | ..o | e | e LS
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12/31/12........cc0.... 04/24/2012| Paydown 100.0........cccvermviirins | ovreerrierienineeinns | creverienes 242,470 | ............ 242,470 | ...ccoooee. 240,985 | ............ 242,470 | ..o | e [ e LS
29247# AB 4 |EN-TOUCH SYSTEMS REV L+500 12/31/12.... 04/2412012| Exchanged..........c.couvvneerernenens [ corevermnrncnenrenien | crverenernn 922,873 | 1irirn525,501 | 1oirinnn524,833 | 1oii525,501 | oo | s | e
29247# AB 4 |EN-TOUCH SYSTEMS REV L+500 12/31/12 04/24/2012| Paydown 100.0..
29247Z ZA  5|EN-TOUCH SYSTEM REV L+550 12/31/2013... 06/29/2012| Paydown 100.0..
292472 7Z  O|EN-TOUCH SYSTEMS TL L+550 12/31/13............... 06/29/2012| Paydown 100.0........cccevereerrrenne 47........
292600 ZZ 9|ENDO PHARMACEUTICALS L+300 06/17/18........... 05/01/2012| MORGAN STANLEY & CO 999,643 3FE......
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/48........coorvverrerrarrin 04/27/2012| MBS Paydown 0.421861884 53,236 1FE......
000292 AA  0|AAA2007-2 A1 SEQFLT 01/27/46.... 05/27/2012| MBS Paydown 0.417960031 80,901 1FE......
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/46 06/27/2012| MBS Paydown 0.415191514.. 57,402 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017 04/01/2012| Sinking Fund Redemption 100.0. | . 30,694 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......cvvvvvvvrrircrirn 05/01/2012| Sinking Fund Redemption 100.0. 30,877 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017....covvervrrrrrcrine 06/01/2012| Sinking Fund Redemption 100.0. 31,060 1FE......
32051G Y2 5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ 03/25/2012| Prior Period AdJUSIMENL.........cc.c. | coveerieerineiinrines | ceirrrrinniieriesinees [ cenneisesiinsinssienes [ | o | seernessseennens | svneeinneense88 [ v | vevvneiinnecnsn88 [ v 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ 04/25/2012| MBS Paydown 0.375292549 1,328 1FM.....
32051G Y2 5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ 05/25/2012| MBS Paydown 0.373140024....... | .cccoovervevrnerneernee | vervrrnneee 9807 | 9,407 | 005,926 | 8,134 | i, 9,407 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ 06/25/2012| MBS Paydown 0.370932701 , 9,646 1FM.....
32051S AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ 04/25/2012| MBS Paydown 0.423210551........ | ccccovvvrerererernennns | crrverireens 121,324 | ...cooeee. 121,324 | o, 83,410 | oo 83,114 | oo 121,324 1FM.....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ 05/25/2012| MBS Paydown 0.414366781........ [ ..ccoovvervvrnirerinne | corvrireins 132,657 | .ovvvienee 132,657 | oo 91,201 | oo 90,878 132,657 1FM.....
320518 AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ 06/25/2012| MBS Paydown 0.410552372 57,216 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... 03/25/2012| Prior Period Adjustment.. 0 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... 04/25/2012| MBS Paydown 0.43525656 164,282 | .ooovvvvvieens | e 0 E 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... 04/25/2012| Pass-Through Loss 554 | e | e | e | e | e 0 | v [ [ | (V1 IO 48 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... 05/25/2012| MBS Paydown 0.422741806....... [ ..ccovrrrervrrnmererinnes | cvrvrvrrenns 816,427 | ..cvovnee. 816,427 | ..cvvrnn 530,525 | .....c..... 592,509 | ..ovvevvrreirens | | e | e | 816,427 | .covovvvervrres | v (V] I 11,356 1FM.....
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32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 05/25/2012| Pass-Through LOSS...........cccveres | coreeerrmrrnenieninne | sevvnnrisenirenieninens | coeresneninns 99,341 | .o 64,553 | ..ooiverirerieriinnns [ | v [ e (V1 T OO (V1 I 1,382 |11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 06/25/2012| MBS Paydown 0.416495008....... | ..c.oovvrererererneenns | crrverireees 299,396 | ............ 299,396 | ...cocveneee 194,551 | coovvvnnee 295,754 | ..o | e [ e (V1 I . 299,396 v | e 0 5,510 | 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 06/25/2012| Pass-Through LOSS..........ccccvenn. IO 0 2,903 [11/25/2037| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036.. e 04/25/2012| MBS Paydown 0.60247402......... | ccccoovrenrrirerrevrnee | vvrrrenen 179,946 | 179,946 | 138,784 | i 140,194 | s | e 34T [ | e 34T i | o 179,946 IO I 0 02/25/2036| 1FM.....
32113 CF  O|FNLC 2005-4 A3 SEQ FLT 02/25/2036...........cccovverer | e 05/25/2012| MBS Paydown 0.59517721 94,859 0 02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036.. e 06/25/2012| MBS Paydown 0.58329638......... [ cccovrrvervvrnrrerinnes | covvreenn 154,451 | 154,451 | 119,120 | 120,331 | i | 5,351 s [ 5,351 | | v 154,451 IO I 0 02/25/2036( 1FM.....
347466 AE  4|IRWIN LAND LLC A-2 5.30 12/15/2035.........ccconuvernee [ vonee 06/15/2012| Sinking Fund Redemption 100.0. | ......ccvveverererneenns | cvrverireens 120,887 | .oovvreneee 120,887 | cooovvreneee 113,686 | ..ovvvvne 114,093 156 |..... LTS TN IS 120,887 v | e 0 12/15/2035| 1FE......
349580 ZZ  6|FIG LLC FORTRESS L+400 10/07/2015........cccccovvver | o 03/30/2012| Prior Period AdJUSIMENL.........ccc. | coreerrenrinerineines | ceinrriineiseiiesinees [ connrinenississsienes [ everiseesinsinsssesins | onsesessseessessnssns | ceesseessseennns | coneens (12,914) [ oovvvecen | v (12914) [ ovvvr IO (V1 I 10/07/2015| 2FE......
349580 ZZ 6 |FIG LLC FORTRESS L+400 10/07/2015.........ccccoourer | venee 04/16/2012| Paydown 100.0........coceverrernerins | vorerereerinerirenirene | ovrrenes 2,361,286 | ......... 2,361,286 | ......... 2,346,294 | ......... 2,347,030 | oooovvrerrverns | e 49,064 | ..o | e 49,064 | ...cooovverrrinne 2,361,286 OO 0 . 34,685 |10/07/2015| 2FE......
349580 ZZ 6|FIG LLC FORTRESS L+400 10/07/2015.... e 06/29/2012| Paydown 100.0.......ccceverevvnrenne cevnneenseressnnnnnens | oneerennenn379,300 [ 1000 379,300 | 376,892 | 377,010 | e | e 14,969 | .ooovvvenrrierns | s 14,969 | .ooovvenriiens | s 379,300 OO 0. 14,959 |10/07/2015| 2FE......
361477 AA 0| GATX CORP 08-2 9.00 11/15/2013 B 05/15/2012| Sinking Fund Redemption 100.0. [ .......ccccovrvvverrnns | vervrernneeend 1,007 | civiiiiirnnnid1,007 | o d1,007 | 1,008 | oo | e | e 0 41,007 IO I (1 I 1,845 | 11/15/2013| 2AM.....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28..........ccccce. | eee 04/25/2012| MBS Paydown 0.09566931......... [ cccovvvererevererinns | verererenrei3,237 | criireenni23,237 | criii00n283,986 | covirenn23,602 | oo | v [1515) ) TN ISR (U115 — . 23,237 S [V I 689 |12/25/2028 3FM.....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28.......cccccoeve | e 05/25/2012| MBS Paydown 0.09489348......... [ ccccoeervreernrveriens | cervvrreeenenn 3,879 | i 3,879 | i d,004 | 03,940 | e | s ((G1) ) [TSUTORN PPN ()} I 3,879 O [V I 138 [12/25/2028| 3FM.....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28..........cccc. | ovee 06/25/2012| MBS Paydown 0.09220121......... | coceeverenrrverrenernee | cevvrrennnn 13,461 | i 13,461 | 13,896 | e 13,673 | s | v [VA515) 1 IO IS (VA1) . 13,461 OO 0 12/25/2028| 3FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 04/25/2012| MBS Paydown 0.18644014 18,271 415 | ... 415 |.. 21,553 IO I 0 04/25/2033| 1FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 05/25/2012| MBS Paydown 0.17993629 .16,540 505 19,512 0 04/25/2033| 1FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 06/25/2012| MBS Paydown 0.171835547 24,302 | 19,138 | 20,601 | [ 1913 [ e | e 1,913 24,302 v | 0 04/25/2033| 1FM.....
36190F AD  2|GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | ..... 04/25/2012| MBS Paydown 0.594811002....... [ .coovrermrreerernens | vvrvvrneeeed, 707 | e, 7707 | e 7,324 | 1,658,950 | ...oovereveriiens [ e 25 [ o [ e 25 [ 7,707 IO (V1 IO 79 |07/25/2035| 1FM.....
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... |..... 05/25/2012| MBS Paydown 0.588757336 J61 | e 23,761 | .o 22,578 | 5,114,405 | ..ooovvviverins [ v 94 [ [ e 94 | s e [V I 306 |07/25/2035| 1FM.....
36190F AD  2|GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | ..... 06/25/2012| MBS Paydown 0.577427305 AT0 | 44,470 | .............42,258 | ........ 9,572,124 223 |..... 223 | oo - [V I 692 |07/25/2035( 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 04/26/2012| MBS Paydown 0.906764178 317,819 | ...........308,284 | ............309,613 | .coovrirvirins | v N 0 e 6,331 | 01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 05/26/2012| MBS Paydown 0.89459438 .426,834 0 . 10,627 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 06/26/2012| MBS Paydown 0.886732849 275,729 275,729 IO (V1 I 8,238 |01/26/2037| 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 04/25/2012| MBS Paydown 0.854928004....... | ....ccovoverererenrvnns | wrverirenns 379,342 | ............ 379,342 379,342 OO [V I 146 | 05/25/2046| 1Z........
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 05/25/2012| MBS Paydown 0.846238592....... | ..cccvvvrerrrerernennnns | crvverienns 114,935 | .ooveveeeee 114,935 | oo 81,316 | .oocvrrnne 81,316 768 |..... U1 I TN I 114,935 OO 0 | s 88 | 05/25/2046| 1Z........
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 06/25/2012| MBS Paydown 0.835492938....... | .cccovvemrrrnrineinns | cerverienns 142,133 | oo 142,133 | e 100,559 | coovvernc 100,559 | ovvvveerreries | e 1,271 [ e | e 1,271 [ s | e 142,133 IO 0 05/25/2046| 1Z........
362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046...... | ..... 04/25/2012| MBS Paydown 0.23094437......... [ ccccovvvervvneverinns | cverrernn 122,622 | 1100 122,622 | o0 97,638 | il 97,638 | e | i 20 [ oo [ e 20 | | e 122,622 IO 0 08/25/2046| 1Z........
362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046...... | ..... 05/25/2012| MBS Paydown 0.22655676 538 |..... 538 96,220 IO 0 08/25/2046( 1Z........
362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046...... | ..... 06/25/2012| MBS Paydown 0.22279064 923 |..... 923 [ . 82,591 SO 0 08/25/2046(1Z........
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ... 04/09/2012| Sinking Fund Redemption 100.0. (3)].enn ()] - . 13,721 IO 0 10/09/2029| 1FE......
36298G  AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 05/09/2012| Sinking Fund Redemption 100.0. G (T3] [—— . 13,795 IO I 0 10/09/2029| 1FE......
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ... 06/09/2012| Sinking Fund Redemption 100.0. | . (5)].onr (5) 13,869 IO 0 10/09/2029| 1FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........coocoerevence | e 04/20/2012| Sinking Fund Redemption 100.0. 169 | ..... 169 6,018 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16 e 05/20/2012| Sinking Fund Redemption 100.0. |. 171 |..... 171 6,056 IO I 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ccocerevrice [ e 06/20/2012| Sinking Fund Redemption 100.0. 172 |..... 172 [ 6,087 IO 0 09/20/2016| 3FE......
374270 AC  4|GETTY IMAGES INITIAL TL L+375 11/05/2016........ |..... 05/31/2012| Paydown 100.0.........covvvrererines 289 |..... 289 | . 40,542 v | e 0 11/05/2016| 3FE......
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38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........cccccees | vonee 03/25/2012| Prior Period AdJUStMENt............c. | covveerrneriierineiinns | v | ceveesesinssnennnes | v 21,138 [ o [ | v | e (V1 SPOORORTOSPOR OPORPORPTORPTORRPOOROPR IVPURPRITSPORPOO OO (V1 I 05/25/2036| 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........ccocvns [ vonee 04/25/2012| MBS Paydown 0.638017449....... | .cccvevevrrnerrerirens | cerverinnennad 68,066 | .............. 68,066 | ....c.oo.c.... 68,066 | .............. 59,246 | ..oocvereveceiins | e 1,371 [ e | e 1,371 [ 68,066 [ ....oovvvrrererre [ v 05/25/2036| 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36........c.cocevns | corne 04/25/2012| Pass-Through LOSS........c.cecvverer | covernerenmeineeneeines | cermeensernnrnnnennees | conrrinneeeni 23,388 | 23,346 | i | e [ e [ e (V1 SOOI UIORTORPIURRTURRPUUROIR IVPURRIRTRRTO OO 05/25/2036( 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36...........ccoceee [ vonee 05/25/2012| MBS Paydown 0.6222801........... | cccovevvereveriverrene | cervirennn.65,040 | w............65,040 | .....ee..i85,040 | covveirrenn48,959 | o | v 1,133 [ e | e 1,133 65,040 | ..coovrivrrienis [ e 05/25/2036| 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........cocevvs | coree 05/25/2012| Pass-Through Loss.... 0 | eovveereerenens | eeveeeieesiessiesiienns | evveseresnsenin | oo 05/25/2036| 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36...........ccoees | venee 06/25/2012| MBS Paydown 0.60250033......... [ .cccovvrvererrrnrrerinnes | vervrrrnneren89,032 | civiirirn069,032 | 1rvi0069,032 | civiierinn1,535 | oo | v 1424 | e | i 1,424 69,032 | ..coovierrieris [ e 05/25/2036( 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........cocevvs | coree 06/25/2012| Pass-Through LOSS..........vcveerer | voverneremernenineninnee | eeevmrernsernerinensinees | wonerneeeen 28,911 | 28,911 | e | e [ e [ e (V1 SUOORORTORTORN PO RTORTORTORROOOT IVPORIRRTRRTO PO 05/25/2036( 1FM.....
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........cvcvvvervvrers | vevee 04/15/2012| MBS Paydown 0.05477512 14,180 | .oovovvveriens [ e 01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........ccovvvverevmrre [ v 05/15/2012| MBS Paydown 0.0526836........... 12,549 | oo | s 01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........cocvvvvervvrers | venen 06/15/2012| MBS Paydown 0.05041084 13,637 [ oo [ e 01/15/2029| 1FE......
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.......cccnvvvvrvvnnns [ v 04/25/2012| MBS Paydown 0.267935501 31,188 | [ 09/25/2034 2AM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.......covovvvrrmnne | o 05/25/2012| MBS Paydown 0.264431558 35,039 | oo | oo 09/25/2034| 2AM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.......cccovvvmrvcnnis [ e 06/25/2012| MBS Paydown 0.26055746......... 38,741 | oo | e 09/25/2034( 2AM......
41161G  AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 04/21/2012| MBS Paydown 0.34277371......... 4,019 | i [ 07/21/2036| 1FM.....
41161G AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 05/21/2012| MBS Paydown 0.33950044 5,319 [ oovveerreeiies | s 07/21/2036| 1FM.....
41161G  AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 06/21/2012| MBS Paydown 0.33682206 4,352 07/21/2036( 1FM.....
41161P  EX 7 [HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. | ..... 04/19/2012| MBS Paydown 0.74555341 24,691 | .o [ e 06/19/2034( 1AM.....
41161P  EX 7 [HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. | ... 05/19/2012| MBS Paydown 0.73997897......... 27,872 | oo | e 06/19/2034( 1AM.....
41161P EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. | ..... 06/19/2012| MBS Paydown 0.72371689......... 81,310 | v [ [V I 840 |06/19/2034|1AM.....
41161P TN 3[HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | ... 04/19/2012| MBS Paydown 0.313271206 43,892 | .ovveereeins | e 0 | v 85 | 11/19/2035| 1FM.....
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... [ oo 05/19/2012| MBS Paydown 0.309831263 41,279 | v | e 0 11/19/2035| 1FM.....
41161P TN 3[HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | ..... 06/19/2012| MBS Paydown 0.30718508 31,754 0 11/19/2035| 1FM.....
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 04/19/2012| MBS Paydown 0.22891325 36,735 | .o [ e 0 08/19/2045( 1FM.....
41161P UK 7 |[HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 05/19/2012| MBS Paydown 0.22665073......... 26,585 | oo | o [V - 65 |08/19/2045| 1FM.....
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 06/19/2012| MBS Paydown 0.2262005........... 5,290 .o | e 0 | v 15 |08/19/2045( 1FM.....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 04/19/2012| MBS Paydown 0.3988379........... 13,892 [ oo [ (V1 IO 22 [09/19/2046| 1FM.....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 05/19/2012| MBS Paydown 0.392951745 13,538 [ ovvvveveiiens [ 0 09/19/2046| 1FM.....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 06/19/2012| MBS Paydown 0.38916553 8,708 | .coovvererinees | s 0 09/19/2046| 1FM.....
412824 AB O |HARLEYSVILLE GRP 5.7507/15/2013........ccocovvrvns [ s 06/07/2012| BARCLAYS AMERICA........cccove [ orrmermniverneineiinns | e 7,284,690 | ......... 7,000,000 | ........ 6,943,860 | ......... 6,989,128 | ...cooovervrreiiins | v 3,066 | oo | e 3,066 [ ..o | s 6,992,193 | ..ooovivrvirns | e 292,497 |..... 292,497 |..... 365,604 |07/15/2013| 2FE......
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........c.coouree | vever 04/25/2012| MBS Paydown 0.909854219....... | ccccevrvrereerernennns | crrverieens 152,385 | cooovcrennee 152,385 | coovevenee 129,337 | v 129,337 | oo | e (L5 T ISR I IV T R N 152,385 | oo | e 0 01/25/2036| 1Z........
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036............cooures | veves 05/25/2012| MBS Paydown 0.893229381....... | cccccovvvvrrreriseinns | creerienns 132,999 | oo 132,999 | oo 112,883 | oo 112,883 | oo | e 2,248 | oo | e 2,248 | oo | s 132,999 | oo | s 0 01/25/2036| 1Z........
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccovurves [ veree 06/25/2012| MBS Paydown 0.88389743 74,656 63,364 | ..oooioerrn63,364 | i | e 1,612 | | e 1,612 74,656 | .oovererres [ e 0 01/25/2036| 1Z........
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36........cccrvvrvrveres | venee 03/25/2012| Prior Period AdJUSIMENL.........ccc. | coverrermrenriierines | ceenerineineiiiesinees [ ceresiseesnesiissssenes | eneessesssessnsisnsssns | osseseessessssesssnssnns | sessnessesenesss | svssessmsesnessnse | onee 0 0 11/25/2036| 1FM.....
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36.......cocvvvrvrnrres | veree 04/25/2012| MBS Paydown 0.35230406 349 | ... 349 1,404 | v [ 0 11/25/2036| 1FM.....
43709) AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36........ccrvvrvrerrrns [ v 05/25/2012| MBS Paydown 0.351436889....... | .c.coveerervrerneriens M ] e [()] - 824 | oo [ (V1 IO 11 | 11/25/2036( 1FM.....
43709) AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36........ccovvrvmernns | o 06/25/2012| MBS Paydown 0.349927186....... | .ccovverrrrrienciins 434 |..... 434 | 1,434 | i | e 0 | v 22 | 11/25/2036| 1FM.....
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43710M  AA  0[RFMS22007-HSA1 A SEQ FLT 02/25/2037.............. | veve. 04/25/2012| MBS Paydown 0.2205393........... | cecereveerrnmrirerirens | covreiininne 12,738 | oo 12,738 | oo 8,757 | covvvverirens 2,973 359 |..... 359 | 12,738 | oo | e 0 | s 16 |02/25/2037| 1FM.....
43710M  AA  0[RFMS22007-HSA1 A SEQ FLT 02/25/2037.............. | vevee 05/25/2012| MBS Paydown 0.215881304....... | ccccveveeevvernerirens | ceneeiieinns 15,371 | oo 15,371 | oo 10,568 | oooouerrenns 3,588 544 | ... 544 | ..o, 15,371 | oo | e (U IS 24 102/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.............. | wooe. 06/25/2012| MBS Paydown 0.210951541........ | cevoveveveeneinciiens | e 16,268 | ..coocvvvnne 16,268 | ...oovvvvees 11,184 | oo 3,797 16,268 | ..oovvvrcieens | e (V1 IO 30 |02/25/2037| 1FM.....
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 04/25/2012| MBS Paydown 0.15224517 119,311 , L9311 | | 07/25/2034| 1FM.....
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 05/25/2012| MBS Paydown 0.14877665 ..133,014 115,903 133,014 07/25/2034| 1FM.....
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 06/25/2012| MBS Paydown 0.14576719 \ 115,410 | .. ..100,407 ...100,563 |. . LA15410 | [ 07/25/2034( 1FM.....
449786  AA  0[ING BANK NV 5.125 05/01/2015.........cccnvvvmereerernns R.. | 05/24/2012] MORGAN STANLEY & CO......o. [ vvvrrererrerrrrninnns | cereenns 4,962,500 | ......... 5,000,000 | ......... 4,798,250 | ......... 4,925,022 \ B44 | s | e 4,933,566 28,934 05/01/2015| 1FE......
45252H AB  8|IMMUCOR TL B L+575 08/17/2018........ccocvrmrrrerinns | cenee 06/29/2012| Paydown 100.0.........ovvvrererreinns | ceverrerrerinniineniene | cerneerneenns 32,500 | coovrrrnnns 32,500 | coverirnns 31,200 | oo KH VX A IR IR 58 | oo [ e, 58 | e 32,500 | .ooviiierinnins [ e 08/19/2018| 3FE......
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034...........ccovvveuns | cuvee 04/25/2012| MBS Paydown 0.233783968 16,251 | oo | e 09/25/2034| 1FM.....
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034.........covvcvvrers | veree 05/25/2012| MBS Paydown 0.232729406 14,764 | oo | e 09/25/2034| 1FM.....
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034..........covvvvrers | vevee 06/25/2012| MBS Paydown 0.227808227 68,897 | ..vevererier [ e 09/25/2034( 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 04/25/2012| MBS Paydown 0.1767291.......... 26,693 | oo | o 04/25/2035| 3FM......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 05/25/2012| MBS Paydown 0.1752084........... 57,787 | oo | e 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 06/25/2012| MBS Paydown 0.17405466 419 | ... 419 | e 43,842 | ..o [ 04/25/2035| 3FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........c.ccocrnerer | cenee 04/25/2012| MBS Paydown 0.18953086......... | «cccvererevrnerreeernee | cevvrrrneen 11,704 | il 11,704 | 08,086 | e 2714 | s [ e [ e 0 11,704 | oo | e 08/25/2035|4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........ccccovueverns | veree 05/25/2012| MBS Paydown 0.18818734......... | cccoevvvnrvrmrrnnenaes | eevnrrinneenn 16,122 | 016,122 | 08,384 | 3739 | s [ [ 0 16,122 08/25/2035(4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ccccnvurer | cunee 06/25/2012| MBS Paydown 0.18611445 2 X , 769 | oo e | e 0 24,875 | v [ s 08/25/2035|4FM.....
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........ccvcvverermerns | cenee 04/25/2012| MBS Paydown 0.551193215....... | coceeveeeneernerireeines | veernrrineiins 7,208 | oo 7,208 | e 5,046 | .cooovrrinnns 5,209 | oovverereeins | e 1,928 | oo | e 1,928 [ .o 7,208 | oo | e (V1 IO 15 |05/25/2036( 1FM.....
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36..........ccocovervrmurns | conee 05/25/2012| MBS Paydown 0.52692385......... | .cccovrvnrrrerirerenes | vevivirineiinnd 9,101 | o 9,101 | cocvrred 6,371 | v 8,577 | covvververrerens | e 2,465 | .o [ v 2,465 | ..o 9,101 | o | e (U IO 23 | 05/25/2036| 1FM.....
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........cvvvvrervmers | cenee 06/25/2012| MBS Paydown 0.52679016......... | «cccveererrrerneriens 50 | oo 50 35 | s KL< T VTR USRI IOV (1 I 50 [ [ e 0 0 |05/25/2036| 1FM.....
456606 HK 1 |INDYL 2005-L2 A1 SEQ FLT 10/25/2013... .| 04/25/2012| MBS Paydown 0.17720058......... | cccveererereererivnenens | cermrneeenenn 3,501 | 3,501 | ciiinin2,853 | e (1,518) | s | e | e 0 3,501 | oo | s 0 1 (10/25/2013| 6Z*.......
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/201 .| 05/25/2012| MBS Paydown 0.177087737....... | cevvverereerrernninnes | ververrnrnereee 34T | e 381 | 278 | e (148) | i | evvevveveiieiens | oo 0 341 0 0 |10/25/2013| 6Z*.......
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013... .106/25/2012| MBS Paydown 0.176141131....... | coceovvrnernerrnernes | v 2,859 | 2,859 | i 2,330 | cevieeneecn(1,239) | o [ e [ 0 2,859 | oveereierieens | e 0 1 10/25/2013| 6Z*.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 04/25/2012| MBS Paydown 0.389185008....... | .cccovevurveerirenerinns , } 543 | e [ i 84 | e [ e, 84 | . 22,978 | oo [ e [V I 421 |06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 05/25/2012| MBS Paydown 0.382330275....... | ccccveeerermerrnenirene | cerneerneenns 21,318 | oo 21,318 | s 12,578 | oo 7,926 157 | ..... (YA I 21,318 | oo [ e 0 06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 06/25/2012| MBS Paydown 0.374941813....... | ccoeevrerrernrririnis | crvveerenins 22,978 | oo 22,978 | oo 13,557 | oo 8,543 104 |..... 104 | oo 22,978 | .o | e 0 06/25/2035| 3FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... | ..... 04/25/2012| MBS Paydown 0.268131278 56,571 | oo [ 0 01/25/2033| 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... | ..... 05/25/2012| MBS Paydown 0.265482627 26,487 | ooveererre [ s 0 01/25/2033| 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... | ... 06/25/2012| MBS Paydown 0.264837212 6,454 | .oovvvvviinns | 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... | «.... 04/25/2012| MBS Paydown 0.308705529 T Y 0 (O I [V I 252 |01/25/2033( 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... | ..... 05/25/2012| MBS Paydown 0.305656079 6,160 | .coovvvrvrrians | e (V1 I 148 [01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... | «.... 06/25/2012| MBS Paydown 0.304912998 1,501 | v [ s 0 01/25/2033| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/3 . | 04/25/2012| MBS Paydown 0.14905522 3,877 0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34... .| 05/25/2012| MBS Paydown 0.145922265 31,330 | v [ 0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34...........] ..... 06/25/2012| MBS Paydown 0.143600579 23,217 | oo [ e 0 10/25/2034| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 03/25/2012| Prior Period Adjustment.............. ((GX15) 1 [N P (U1 IR 05/25/2036| 1FM.....
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45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 04/25/2012| MBS Paydown 0.155788149....... | .ccccovreverrerrnvernns | vvverreeenn 11,994 | 11,994 | i 5787 [ 05,386 | | e (2,697) [ oo | e (2,697) [ oo . 11,994 OO [V I 203 |05/25/2036( 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 04/25/2012| Pass-Through LoSS...........ccccevenn. 786 | oo | e, [ e | e (V1 I S 0 2,874 |05/25/2036( 1FM.....
45661E EM 2 [INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36.......... | ..... 05/25/2012| MBS Paydown 0.129642535....... [ ..cocovivvernrrerinns | cervvereennnc 5,554 | 5,554 | 2,680 | oo 2,716 | s | e (1,360) [ .ooovercerreinees | v (1,360) [ oo 5,554 IO (V1 I 118 [05/25/2036( 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36... .| 05/25/2012| Pass-Through Loss. 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/3f .| 06/25/2012 MBS Paydown 0.11544013 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36... .| 06/25/2012| Pass-Through Loss. 05/25/2036| 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccourere | venee 03/25/2012| Prior Period Adjustment.............. 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........cccovurers | veree 04/25/2012| MBS Paydown 0.415762091 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........c.ccocevee | ceeee 05/25/2012| MBS Paydown 0.413581148 06/25/2039| 6FE......
45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ |..... 06/25/2012| MBS Paydown 0.450562375 07/25/2036| 1AM.....
459745 ZA 6 |INTL LEASE/DELOS L+375 4/4/2016 e 04/04/2012| Prior Period Adjustment . I 0 04/04/2016| 3FE......
459745 ZA  6|INTL LEASE/DELOS L+375 4/4/2016..........covvvrererne | veves 04/04/2012| BANK OF AMER/ML......ccovvvierer | covrernrrnerrerirneernee | 005,018,750 | v 5,000,000 | ......... 4,975,016 | coooevvcereriecerieens [ v | e [ o (V1 PRI IS 4,975,089 | ..ovvovcveivine | v 43,661 | ...... 43,661 | ........ 3,299 |04/04/2016| 3FE......
459745 ZZ  1|INTL LEASE/DELOS L+500 3/17/2016..........ccocueerree | venes 04/12/2012| Paydown 100.0.........cvurvvrerernies [ rrererrenieinnirerinnes | s 8,076,923 | ......... 8,076,923 | ......... 8,025,385 | .........8,037,735 | .coovirirriri | e 39,188 | oo | e 39,188 | ..ovvvvriecrns | e 8,076,923 IO 0 [ 163,333 | 03/17/2016| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013........ccccouv | veves 04/04/2012| Paydown 100.0........cccrermvemirins | ovrererrirenienerneeins | cveverienns 529,413 | ............ 529,413 | oo 524,118 | o0 529,413 [ i | e [ e (V1 T . 529,413 OO 0 8,897 |06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013 JOOT 04/18/2012| Paydown 100.0.......cccvevvrevernenice | vevenerrnnerinernennene | evveeennns829,100 | 1iinnccne 629,100 622,809 [ ..o00r0rn629,100 | .vvoverereeriieies [ oo [ s 0 [eorereerieens | eeere0eeen829,100 | oo [ e 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1L+375 06/28/2013.......cccovceres [ s 05/03/2012| Paydown 100.0.. ..138,933 37,543 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013 e 05/18/2012| Paydown 100.0.. e 14T A34 | 147,434 | . ..145,959 .. 147,434 v | 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.......ccccouuene | vever 06/06/2012| Paydown 100.0........ccouverrerreenns | oerererernenienirnennans | cvveerienes 148,346 | .....c...c.. 148,346 | ..coovonee 146,862 148,346 IO 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013........ccccour | veves 06/20/2012| Paydown 100.0........cccevermveririne | ovrererrienienernneins | cveverirenes 212,518 | oo 212,518 | ...cccoooue. 210,393 566 |..... 566 | oo | e 212,518 OO 0 06/28/2013| 3FE......
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048..........cccoe. | e 04/15/2012| MBS Paydown 0.89448057......... JUVPS N | . 27,448 IO I 0 12/15/2048| 1FE......
46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048.. e 05/15/2012| MBS Paydown 0.886280155 2 | 2 32,802 IO 0 12/15/2048| 1FE......
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048...........ccccc. | oeee 06/15/2012| MBS Paydown 0.87678510 1 1 37,980 0 12/15/2048| 1FE......
46616P AA 1 [HENDR 2011-1A A SEQ 4.70 10/15/2056.. N 03/15/2012| Prior Period Adjustment 33 33 33 [ e [ e [ s 0 33 IO 0 10/15/2056| 1FE......
46616P AA 1 [HENDR 2011-1A A SEQ 4.70 10/15/2056..........cccere | vever 04/15/2012| MBS Paydown 0.966038592....... | .cccovveurrvnmrirerirene | cerreinniand 31,765 | oo 31,765 | oo 31,757 | e 31,757 I L2 I . 31,765 OO 0 10/15/2056| 1FE......
46616P AA 1 |[HENDR 2011-1A A SEQ 4.70 10/15/2056.........ccoccers | vever 05/15/2012| MBS Paydown 0.96342347......... | ccceoveeeveenernerirene | ceneeiineins 18,306 | .ovouerrrne 18,306 | .covoererncs 18,301 | oo 18,301 [ v | vevrreirneriienins [ e (V1 I . 18,306 OO 0 10/15/2056| 1FE......
46616P AA 1 |[HENDR 2011-1A A SEQ 4.70 10/15/2056...........c.ce. | e 06/15/2012| MBS Paydown 0.958995928....... | ..cocerrerenrirerinens | crveererinens 30,993 | .o 30,993 | oo 30,985 | oo 30,985 | .o | e | e (V1 I . 30,993 IO 0 10/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A SEQ 4.94 09/15/56. B 04/15/2012| MBS Paydown 0.996197947 29 9 23,162 IO 0 09/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A SEQ 4.94 09/15/56. B 05/15/2012| MBS Paydown 0.995763926....... | .cccovveervrrnerneeirnee | vevrnerrnecese3AT2 | i 3472 | 3470 | 3470 | s [ [ e 0 3,472 IO 0 09/15/2056 1FE......
46616Q AA  9|HENDR 2011-2A A SEQ 4.94 09/15/56..........cocrvrrvre | coree 06/15/2012| MBS Paydown 0.992696642 I 2 | . 24,538 IO I 0 09/15/2056| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065.............cocc. | vever 04/15/2012| MBS Paydown 0.998908585....... [ .ccoevvrerrrrnrererrnnes | cerrvrrrerrenene D857 | i 5,457 | i 5,456 | 5,456 | o | e | e (V1 T 5,457 IO 0 02/16/2065| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065............coco. [ oo 05/15/2012| MBS Paydown 0.997919055....... [ .ccovvnrvevermrrerinns | corverrerrnnenih, 948 | i 4,948 | i 94T | i 94T | i | e | e {1 [ IO 4,948 IO I 0 02/16/2065| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065 e 06/15/2012| MBS Paydown 0.996381251 7,689 S 0 02/16/2065| 1FE......
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.......covvvee | oo 04/15/2012| MBS Paydown 0.24532230 11,137 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 e 05/15/2012| MBS Paydown 0.238929441 12,786 IO I 0 07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041......ccovvve | vevee 06/15/2012| MBS Paydown 0.233114164 148 | ..... 148 | o . 11,631 S (VN IO 260 |07/15/2041|1FM.....
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46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/M19.....covvvvcrer | venes 04/15/2012| MBS Paydown 0.616680146....... | .c..ccevrverrrnirinns 5929 | ..., 5,929 5,076 | oo 4,958 206 |..... 206 | oo 5,929 OO 0 | s 13 |07/15/2019| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQFLT 7/15/19.....ccvvvvvcres | vener 05/15/2012| MBS Paydown 0.339234472....... | cccoveveveermerrerrnns | ovvinns 2,219,565 | ......... 2,219,565 | ......... 1,900,503 | ......... 1,856,115 | ..ceovvrrerirenes | s 344595 | ..o | s 344595 | ..o 2,219,565 v | e 0 5,942 |07/15/2019| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/119.....ccovvvvvcres | veves 06/15/2012| MBS Paydown 0.250130803....... | ..ccovverrrrrererneinans | cereerienes 712,831 | oo 712,831 | oo 610,362 | ...ccovvnc 596,106 | ...coovvrvcrreres | e 106,659 | .ooovervriineins | ceris 106,659 | .vooucvvrrienns | e 712,831 IO 0 2,285 |07/15/2019| 1FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 03/25/2012| Prior Period AdJUSIMENL.........cccoo. [ ovrvrreiiniirreienes [ e [ e | e | v | sviennneesne | svoeeene(508) | vovivenviseireiins [ vernrinnnns(508) | vovvervsvirenivns [ evvrersessinnneiinns [ oveveeisnnns | veeee 0 12/25/2035| 4FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 04/25/2012| MBS Paydown 0.49820338 22,944 0 12/25/2035| 4FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 05/25/2012| MBS Paydown 0.49565482 21,663 IO I 0 12/25/2035| 4FM.....
46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 06/25/2012| MBS Paydown 0.49357402 17,687 S 0 12/25/2035| 4FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 04/25/2012| MBS Paydown 0.47236578 3,407 O 0 03/25/2036( 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 05/25/2012| MBS Paydown 0.46658586 9,893 IO I 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 05/25/2012| Pass-Through LOSS.........c.ccvveeres [ oveererererncirerinnes [ eererernrnerennncirens | cevvnrreninnee LAY | e TAB2 | s | e | vevernrireninniees | cevneriennenenins | vernnineninnneen0 | e v [ | e 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 06/25/2012| MBS Paydown 0.46102589 11,935 IO I 0 03/25/2036( 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 06/25/2012| Pass-Through LOSS...........ccc...u.. , , v | e (V1 IO 66 |03/25/2036| 1FM.....
46627TM EC 7 |JPAL 2006-S1 1A85 NAS 5.75 3/25/36.........cocovvvere [ e 03/25/2012| Prior Period Adjustment.............. OO IO (01 03/25/2036 3FM.....
46627M EC 7 [JPAL 2006-S1 1A65 NAS 5.75 3/25/36...........ccrvvevers | veves 04/25/2012| MBS Paydown 0.905237523....... | cccevrvevirnmrirerirens | cervreirniandd 45751 | oo 45751 | oo 42,834 | oo 41,328 | oo [ | s (V1 T . 45,751 OO 0 03/25/2036| 3FM.....
46627M EC 7 |JPAL 2006-S1 1A85 NAS 5.75 3/25/36 e 04/25/2012| Pass-Through LOSS.........c.evevees [ corvnrneirnienieienes [ revnernnsnissneninne | cevvnrienienenn 3,343 | vvviviienirnnnn 3,130 | oo | eovsrieesnieiiens | ceversnissnieniens | cevvssssessnienies | verenssenienieen0 | voveresienienns [ cosriensssesiesisinns [ onvvssiesenins | veves 0 03/25/2036| 3FM.....
46627M  EC 7 [JPAL 2006-S1 1A65 NAS 5.75 3/25/36...........ccoevenies | e 05/25/2012| MBS Paydown 0.895018454....... | ....cccoovevvernnrrnns | crvvrriceeecn 2,461 | 2,461 | 02,304 | 25,807 | i | e (3,901) 2,461 0 03/25/2036| 3FM.....
46627M EC 7 |JPAL 2006-S1 1A65 NAS 5.75 3/25/36 OO 05/25/2012| Pass-Through LOSS..........ecveerer | vorerneremrrmerineninee | eeenreiesernernerennees | eoverireeeeni 28,198 | 028,398 | oo | e [ erverineeneninee [ e . S 0 03/25/2036| 3FM.....
46627M  EC 7 [JPAL 2006-S1 1A85 NAS 5.75 3/25/36.........occnvvernens | veves 06/25/2012| MBS Paydown 0.88031964......... | ccccoveeerermerrnernnee | eornrrennennn39,109 | 39,109 | 036,616 | v 37,121 | s | s 4,012 | e [ e 4,012 | s . 39,109 IO (V1 I 1,124 | 03/25/2036| 3FM.....
46627M EC 7 [JPAL 2006-S1 1A65 NAS 5.75 3/25/36...........ccrvvevers | veves 06/25/2012| Pass-Through LoSS...........ccc....... ) B70 | e | e | s | e (V1 I IO [V R 143 | 03/25/2036| 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 05/25/2012| MBS Paydown 0.84966452......... | ccccveeervernernerirnee | vevrneernnrinnnnd 138 | e 136 | 102 | e 114 | s [ [ e (1 I 136 IO I 0 3 |11/25/2036 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 06/25/2012| MBS Paydown 0.71759462......... | cccccovvvnrvrnerrnrrnns | wreerennn516,790 | .....e...516,790 | ...........385,008 | ..ooooeee 31,463 | oo | v 83,777 | v | v 83,777 | v | v 516,790 OO I 0 11/25/2036| 3FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 04/25/2012| MBS Paydown 0.33117385 600 |..... 600 37,518 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 05/25/2012| MBS Paydown 0.32919413 129 |..... 129 |.. 27,716 IO 0 05/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/25/2012| MBS Paydown 0.32757468 102 |..... L1072 [ . 22,672 OO 0 | v 58 |05/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 04/25/2012| MBS Paydown 0.342085046....... | .....covvreverererneennns | covverienns 179,905 | ..ooeveneee 179,905 | cooovveneee 142,575 | oo 143,387 | oo | v 10,193 | oo | e 10,193 | oo | s 179,905 OO (VN I 266 |07/25/2036( 1FM.....
466290H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 05/25/2012| MBS Paydown 0.339794749....... | oo | e 48,096 | ..ooveren 48,096 | ....coooeernn 38,116 | oo 38,333 801 |..... 801 | e . 48,096 IO (V1 IO 88 |07/25/2036| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 04/15/2012| MBS Paydown 0.919976903 .A7,017 ....16,536 17,017 S 0 05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 05/15/2012| MBS Paydown 0.892043555 ..223,467 217,145 223,467 IO 0 05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 06/15/2012| MBS Paydown 0.807745069 674,388 | ............605,310 | ..c0...0.e..674,880 | .ooocercrviirins [ eeeennne(1,093) [ o [ rrreeeen(1,093) [ | e 674,388 IO I 0 05/15/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 04/12/2012| MBS Paydown 0.870151396 1226 | o 86,226 86,226 e 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 05/12/2012| MBS Paydown 0.860395311........ [ .cccovvvrervermrirerinnns | vevvrerernens85,756 | coviirinnns 65,756 65,756 IO I 0 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.. e 06/12/2012| MBS Paydown 0.833940115 178,308 ...178,308 IO 0 06/12/2047| 1FM.....
466300 AL 4 [JPMRR 2009-11 2A1 SEQ 6.0 11/26/36..........cocovvrs [ vere 04/26/2012| MBS Paydown 0.79578492 ..103,976 103,976 0 11/26/2036| 1FM.....
466300 AL  4|JPMRR 2009-11 2A1 SEQ 6.0 11/26/36.... e 05/26/2012| MBS Paydown 0.777504297 215,675 ...215,675 IO I 0 11/26/2036| 1FM.....
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36..........cocerverer | veres 06/26/2012| MBS Paydown 0.763643425....... | .cccovvvrnerievenennns | crverienns 163,531 | cooovereenee 163,531 | coovvrenn 168,079 | ..ovvvene 167,905 | .ooovcvvvrvverns [ everrneena(826) | v | e (826) | v | i 163,531 v | e 0 11/26/2036| 1FM.....
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 04/25/2012| MBS Paydown 0.317495685....... | ..cocovrervernrnerinins | cevveereriens 13,770 | oo 13,770 | oo 12,875 | v 12,875 13,770 IO 0 | v 64 |07/25/2035| 1FE......
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46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ... 05/25/2012| MBS Paydown 0.316480841....... | ..c.ccocvvrrrerirerernes | vevvirirnriinns 3,405 | oo 3,405 | oo 3,184 | oo 3,184 | oo | e L TR IS L 3,405 OO (V1 IR 24 107/25/2035| 1FE......
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 06/25/2012| MBS Paydown 0.300187806....... [ ...cccovrvrreevererinnes | vervrerennn. 54,668 | oo 54,668 | ..ot 51,115 | i BLE [ | i 2,236 | oo [ e 2,236 | .o . 54,668 IO [V I 511 |07/25/2035| 1FE......
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccoevres | e 04/15/2012| MBS Paydown 0.95333443......... | ccccoveenvenneeinernnns | v 118,742 | i, 118,742 358 |..... e (V1 I 2,150 | 01/15/2049| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 e 05/15/2012| MBS Paydown 0.948959115....... | cccovvvevvrrvnrrvcrrens | e 135,394 | i, 135,394 506 |..... e 0 3,065 |01/15/2049( 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49......c.coccvvvees | venee 06/15/2012| MBS Paydown 0.93338213 .482,030 | ............444,090 | ........... 462,089 | ....ccccoomvrrmere | worrrrnnn 2,316 | coveererenrees [ eerienneni2,316 | e | 882,030 | s [ 0 ..13,095 |01/15/2049| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 04/25/2012| MBS Paydown 0.017754282....... [ .cccovvverivrnernninens | cvvvvirneennnn 2,540 | i, 2,540 | o 2872 | 2,580 | s | e | e N (01 I 47 | 04/25/2037| 3FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 05/25/2012| MBS Paydown 0.017642613....... | ccccovevnerrerrneenee | veervieineiins 1,061 | oovreerrins 1,061 | v 1,032 [ e 1081 | s [ e [ e 0 | e 24 104/25/2037| 3FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 06/25/2012| MBS Paydown 0.017343866....... [ ..ccooerermrnrervrrens | covrveireins 2,838 | v 2,838 | s 2,762 | 2,838 [ e | e [ e (V1 IO 78 |04/25/2037| 3FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 04/25/2012| MBS Paydown 0.59558975 420 [ oo | 820 [ | e 7,289 | s | s 0 08/25/2037| 1FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 05/25/2012| MBS Paydown 0.58369035......... [ .cccovverereernrerernnen | verevrrnnne 11,899 | i 11,899 | 09,983 | 09,983 | i | e 1,220 | v | e 1,220 | s [ e 11,899 | e [ 0 08/25/2037| 1FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 06/25/2012| MBS Paydown 0.57982034 . 3,870 | .. 3,247 ..3,247 o I 3,870 IO I 0 08/25/2037| 1FM.....
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2012| MBS Paydown 0.56871804......... [ .cccoovvervvvrrerinns | crrerennnn 327,169 | oo 327,169 | ............ 262,274 | .....coone.. 266,269 55,195 |..... 327,169 IO I 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2012| MBS Paydown 0.562407293....... [ ..ccooovervevererinns | crvvreen 251,168 | i 251,168 | ...........201,347 | .ot 204,415 | i [ 2,056 | .o 251,168 v [ 0 07/27/2037| 1FM.....
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2012| MBS Paydown 0.556811703....... | .ccoovvvvrvverivcrrens | wovveennnnn222,704 | e, 222,704 | ......... 178,530 | ..o 181,250 | oo [ e 2,387 | oo 222,704 IO I 0 07/27/2037| 1FM.....
46632Y AA  2[JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 04/26/2012| MBS Paydown 0.552124377 220,151 985 |..... 220,151 IO I 0 06/26/2036| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 05/26/2012| MBS Paydown 0.53547071 ..450,698 | ...........392,530 | ...........403,604 | .......ccooovures | oriinas 37,961 ...450,698 0 06/26/2036| 1FM.....
46632Y AA  2[JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 06/26/2012| MBS Paydown 0.522991968....... [ ...cccovurvvrvrrerinns | crierrenen 337,712 | o 337,712 28,128 |..... 337,712 v | 0 06/26/2036| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 03/26/2012| Prior Period AdJUSIMENt.........cccc. | crrerervrerirnerinrines | reenrriineiienieninens [ cerrriseessssinsssenes [ eveseneesissesessssens | oneesessseessesssnssss | oeessessneenenss | coneens (40,077) [ ovevrevencerevn | evrneenaB0,077) [ o [ | e | e 0 08/26/2037| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 04/26/2012| MBS Paydown 0.680188552....... | ..c.ovrveeverereneninns | crverirenas 482,110 | oo 482,110 | ..ooocveren 421,846 | ............ 420,478 B45 [ v | e B45 [ | 482,110 OO 0 08/26/2037| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 05/26/2012| MBS Paydown 0.674587898....... [ ...cccovurvervrrerinns | crrerennn 186,239 | i 186,239 | ..ocveenee 162,959 | covrerne 162,430 | oo [ e 1851 s | el 1851 i | 186,239 IO I 0 08/26/2037| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 06/26/2012| MBS Paydown 0.670571375 w6487 | [ 29 i [ 29 i | 133,561 OO I 0 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | ... 03/26/2012| Prior Period Adjustment.. 0 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037. N 04/26/2012| Pass-Through LOSS..........cecveerer | covernrrernrinerneeinnee | eeevmnemneinerneneinees | coneeneenen 152,847 | it 14,5071 [ i | e [ e [ | eernsninnnnenn0 [ [ | e | oo 0 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037............. | ... 05/26/2012| Pass-Through LoSS...........ccc....... 981 | 5,033 [ [ | e [ (V1 T IO 0 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | oe.e 06/26/2012| Pass-Through LOSS...........ccc..un.. 23,030 oo [ | s | e (V1 I OO 0 08/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 04/26/2012| MBS Paydown 0.446169626....... | .....covrrrererirerenins | crvveererinns 71,356 | oo 71,356 | v 54,676 | ..ccoovrrne. 57,203 885 |..... 885 [ .o . 71,356 IO 0 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 05/26/2012| MBS Paydown 0.436227873 99,418 IO 0 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 06/26/2012| MBS Paydown 0.426077622....... | ..ccccoveveernrrerinne | cvvrreeeen 101,503 | 101,503 | oo 77776 | 81,370 | e | 2,304 | s [ 2,304 | i | v 101,503 IO 0 03/26/2037| 1FM.....
46633A AC  9|JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 04/26/2012| MBS Paydown 0.556905837....... | cccoovvevmrvnerrnrrans | vornrirennn 113,288 | 00 113,288 [ oiii0087,869 | o0 103,881 | e | veeeeec 1,37 [ | et 1317 [ [ e 113,288 IO I 0 11/26/2036| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 06/26/2012| MBS Paydown 0.545126993....... | .cccovevvrrmerrecenee | eevrrrnneeee 73170 | i 73170 | 056,753 | 87,095 | e | v 1,245 | | 1,245 [ . 73,170 S 0 11/26/2036| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 04/26/2012| MBS Paydown 0.445241936....... | ...ccocovvrvnirivcrirans | e 128,868 | oo, 128,868 | ...ooovevee. 93,751 | it 105,312 | i | eeeeeenn2,579 | i | e ,579 | [ e 128,868 v | 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 05/26/2012| MBS Paydown 0.435453893....... [ .cccoooverevrveverinns | cvvvrenn 117,457 | i 117,457 185,450 | iiiiiir95,987 | e [ 3146 | | 3146 | | 117,457 IO 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 06/26/2012| MBS Paydown 0.41826469 ..206,270 50,062 206,270 0 06/26/2037| 1FM.....
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37.........] ..... 04/26/2012| MBS Paydown 0.465717771 ....45,507 48,723 IO I 0 01/26/2037| 1FM.....
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37.........] ..... 05/26/2012| MBS Paydown 0.456938478....... | .cccvvevreenerncrirnne | ceneerneinns 51,166 | ..oovvvreeens 51,166 | c.ooverneens 47,789 51,166 v | e 0 01/26/2037| 1FM.....
46633K AN 3| JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37......... | ..... 06/26/2012| MBS Paydown 0.449614902....... | .ccovevrerenrnerinins | cevveereriens 42,682 | .o 42,682 | .o 39,865 42,682 IO 0 01/26/2037| 1FM.....
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46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........| ..... 04/26/2012| MBS Paydown 0.406365272....... | .cccovveervnerrerirnne | ovvrees 1,257,046 | ......... 1,257,046 | ......... 1,193,607 | ......... 1,216,386 22,182 |..... 22,182 | oo | e 1,257,046 OO 0. 22,387 |05/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 05/26/2012| MBS Paydown 0.387333849....... | ccccovrvrereerernennns | crverirenns 411,136 | oo 411,136 | oo 390,387 | .oovvneeen 397,837 270 |..... 270 | oo | s 411,136 v | e (V1 I 9,143 | 05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........] ..... 06/26/2012| MBS Paydown 0.383010229....... | ccccvevereeneincrirene | ceneeineenad 96,840 | ..ovvvvnnes 96,840 | ..ocvevneen. 92,097 | oo 93,789 785 |..... 785 | o, . 96,840 IO 0 2,502 |05/26/2037| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 03/26/2012| Prior Period AdJUSIMENL.........ccoo. [ ovrrveiiniirreinnes [ e [ e | e | e | s | seoeeeee(598) | vovivenvineineins [ cvernrinnnn(598) | vovvevvrvireninnns [ rvvrerssssinnseiinns [ ovnveivennnins | vevee 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 04/26/2012| MBS Paydown 0.58146017 91,097 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 05/26/2012| MBS Paydown 0.564699982....... [ ..ccoorvervvrvrrerinne | crrnreenen 182,770 | i 182,770 | v 169,519 | i 172,145 | i | e 1834 | s [ vl 7,634 | i | v 182,770 IO I 0 04/26/2035( 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 06/26/2012| MBS Paydown 0.553728804....... | .cccovevververrecernee | vovverenenn 119,641 | 119,641 | 110,967 | v 112,686 | s | v 134 [ | 134 [ | e 119,641 IO 0 04/26/2035| 1FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... | ..... 04/27/2012| MBS Paydown 0.616333651 40,458 v [ 0 02/27/2037| 1FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/127/2037......... | ..... 05/27/2012| MBS Paydown 0.590749692....... | .cccoevenrrvevrerernee | vovrrenenn 114,232 | 114,232 | 1 115,375 | 115,265 | s | evreneecnn(872) [ e | vevieeencn(872) [ e [ e 114,232 IO I 0 02/27/2037| 1FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... |..... 06/27/2012| MBS Paydown 0.580959073 W BA52 | BA0 | | (G4 ) [ 43,715 OO 0 02/27/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 04/27/2012| MBS Paydown 0.408256818 ..180,312 974 |..... 974 [ oo | e 194,210 IO I 0 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 05/27/2012| MBS Paydown 0.39514637......... | ccccoveeervernerreeernee | wvverenenn 270,687 | e 270,587 | ... 251,223 | ..........255,857 | v, 870 [ 870 [, . 270,587 IO I 0 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 06/27/2012| MBS Paydown 0.381760969....... [ ..ccooreerrvereinns | crnreernn 276,261 | i 276,261 | oo 256,491 | 1ii261,222 | i | 2,570 | s | 2,570 | e . 276,261 IO 0 03/27/2037| 1FM.....
46633T AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036............c.c.. | ... 04/20/2012| MBS Paydown 0.551326366....... | ....ccccoovrrverrerernes | vervireneeen8,336 | ciiiiinienn8,336 [ 5,228 [ 5,254 | s | e i | i [ 5,336 I 0 04/20/2036| 1FM.....
466337 AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036.. e 05/20/2012| MBS Paydown 0.527617159 221,586 IO I 0 04/20/2036| 1FM.....
46633T AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036................. | ..... 06/20/2012| MBS Paydown 0.51851572 85,062 0 04/20/2036( 1FM.....
46634B  BY 7 [JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.. O 04/26/2012| MBS Paydown 0.671938852 . . . 66,121 v | 0 12/26/2035| 1FM......
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35........cccoovees | veves 05/26/2012| MBS Paydown 0.657384147 ....... | .cccovvvneriereneinns | cevverienes 207,288 | .......c... 207,288 | ............ 204,956 207,288 IO 0 12/26/2035| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35..........ccouur. | venes 06/26/2012| MBS Paydown 0.633391543....... | .ccccovvvveriereneinns | criverirenns 341,703 | ... 341,703 | oo 337,859 341,703 OO 0 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... |..... 05/26/2012| MBS Paydown 0.974247629....... | ccccovvvnerierenernns | crvverirenas 412,038 | ..ooovvnees 412,038 | ............ 412,038 ) ) 412,038 OO 0 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 06/26/2012| MBS Paydown 0.9683756 93,952 ....93,952 ....93,952 )| ... ) 93,952 O 0 04/26/2037| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 04/26/2012| MBS Paydown 0.92053394 .196,558 ..196,558 99,153 ) ) 196,558 0 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 05/26/2012| MBS Paydown 0.910699675....... [ ..ccoevverrvrvrrerinn | crvreen 335,941 | i 335,941 ..340,375 )] ... e )| .. e | ...335,941 IO 0 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 06/26/2012| MBS Paydown 0.904027487....... | ccccovrvverirereneenns | creverirenes 227,923 | oo 227,923 | ...cccoonee 230,932 | oo 230,250 | ..ovverieriieins | e (UZ0) ) [T IS (UZ0)) I— . 227,923 OO 0 07/26/2036| 1FM.....
466358 AA  9|JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 04/26/2012| MBS Paydown 0.862963845....... | ..c.ovvvreverereneenns | crvverienns 154,524 | ............ 154,524 | ............ 165,727 | coovvrvrns 163,058 | ..oovvrriveires [ e (L) [T IS (UA:) ) IS IS 154,524 OO 0 03/26/2039| 1FM.....
466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 05/26/2012| MBS Paydown 0.854527699....... | ..cccovvvnerrerineians | corverienes 140,242 | ....cooeee. 140,242 | .o 150,410 | coovvrerne 147,988 | ..o [ v, (15X ) TN IO (8671) | cevvrrerrrereens | e 140,242 IO 0 03/26/2039| 1FM.....
46635B AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 06/26/2012| MBS Paydown 0.836851296....... | ...cccovuvvrvrverinns | creerernnni 293,853 | o 293,853 1 ) 293,853 e | 0 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 04/26/2012| MBS Paydown 0.925248037....... [ ..ccooomervervrrerinn | creernnn 936,453 | i 936,453 | ............869,731 | 1oiiiii869,731 | oo [ 034,808 [ [ 34,808 [ | 936,453 IO 0 06/26/2035| 1Z........
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 05/26/2012| MBS Paydown 0.909786261....... | .ccccovvvvrvcvirverrens | wovrennn 448,654 | oo, 448,654 | ............ 416,688 | ............ 416,688 | ..o | s 1,944 | e | e 1944 | s | i 448,654 IO I 0 06/26/2035(1Z........
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... |..... 06/26/2012| MBS Paydown 0.862755339....... | ccccveveervmerirerirnne | overns 1,364,696 | ......... 1,364,696 | ......... 1,267,462 | ......... 1,267,462 | ..o | v 68,562 | ..ooocvererireriies | e 68,562 | ....cvvvrrreris | v 1,364,696 OO 0 06/26/2035| 1Z........
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ | ..... 04/26/2012| MBS Paydown 0.936907319....... [ .cccoerrervrrveererinnes | crvvevrenns 465,716 | ...coouve 465,716 | ... 433,115 | 1833115 | s | 17,010 | s | e 17,010 | e | s 465,716 IO 0 05/26/2047| 1Z........
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ | ..... 05/26/2012| MBS Paydown 0.920447051........ [ .cccovvvervvvrrerinn | creeennn 242,608 | oo 242,608 | ..........225,625 | ..00e00r0225,625 | oo | e 1,987 [ [ e 1,981 i | 000242608 [ | e 0 05/26/2047| 1Z........
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ | ..... 06/26/2012| MBS Paydown 0.88788481 . ..479,935 0 05/26/2047
46849E AF 4 |JACKSON NAT LIFE 6.125 05/30/2012 N 05/30/2012| Maturity 100.0..........ccerervrverervenes [ corerervnsersnserinnns | 2000ee5,000,000 | ..o 5,000,000 B 0. 153,125 | 05/30/2012
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... |..... 04/25/2012| MBS Paydown 0.75295664......... [ ..ccocovrrvrnrreronns | cvvrerenne. 94,444 | i 94,444 e (V1 I 2,749 | 06/25/2047
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 05/25/2012| MBS Paydown 0.747992407....... | .cccoevivrevvernrrerinns | vevvrereneeen 19,793 | i 79,793 79,793 v | e 0 2,891 |06/25/2047
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472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 06/25/2012| MBS Paydown 0.733710313....... | cccccovreververrerrnns | veeerrerni 229,565 | 1ii100rn229,565 | ..rr0210,220 | oo 194,611 | s | v 18,039 | oo | e 18,039 | .o . 229,565 IO I (V1 I 9,942 | 06/25/2047| 3FM.....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. |..... 04/26/2012| MBS Paydown 0.525496664....... [ ...cccovvrvvrvrrerinns [ corvereennn8,260 | ciriirinnn8,266 | covrierren6,335 | o 6,604 | o | e 30 | [ e, 30 [ 8,266 I (V1 I 165 | 10/25/2035| 1FM.....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ..... 05/26/2012| MBS Paydown 0.524657177 150 |..... 150 | oo . 32,695 IO 0 10/25/2035| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.. . 06/26/2012| MBS Paydown 0.522974786 380 |..... 65,522 e | 0 10/25/2035| 1FM.....
472321 AC 2 [JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......cocovvvere [ e 04/26/2012| MBS Paydown 0.45300957 26,492 0 01/25/2037| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.. e 05/26/2012| MBS Paydown 0.441014306....... [ .cccovvrverrvrvvrerinnns | crrveennn 169,515 | 1 169,515 | i 146,504 | o AB51413 | e | e 13,308 | ovvvvevrvererns [ e 13,308 | i | v 169,515 IO I 0 01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......ccovvenee | vever 06/26/2012| MBS Paydown 0.432470597....... | cccoovvvreveeeenennns | crrverieens 120,738 | ..oovvveneee 120,738 | oo 104,349 | c.ovvvnne 107,845 | oo | e 1,313 [ s | e 1,313 [ [ e 120,738 v | e 0 01/25/2037| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039........c.cc. | e 04/26/2012| MBS Paydown 0.521634029....... | .cccovvenerrereneinns | ceverienns 164,927 | .oovvveneee 164,927 | c.oovvenee 139,126 | ..covvenne 144,010 | oo | e 1,900 [ | e 1,00 [ [ e 164,927 IO 0 01/25/2039| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039........c.c. | e 05/26/2012| MBS Paydown 0.51557037......... | cccceerveerererernninns | crvverienns 171,565 | oo 171,565 | oo 144,725 | ..ccoooee 149,806 | ..ooovvvevriverns | e 1,549 | v | e 1,549 [ | e 171,565 OO 0 01/25/2039| 1FM.....
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.. B 06/26/2012| MBS Paydown 0.511868655 188,351 | 91,453 | i | e 1,199 | | v 1,199 [ s [ e 104,736 OO 0 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39. B 03/26/2012| Prior Period Adjustment ..(51,103) 459 | ... 459 | e [ [ [ 0 01/25/2039( 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconvee | vever 04/26/2012| Pass-Through LOSS........covveevees [ corernrneirninnireiienes [ revneeimnsenssnsninnes | eorereerenni259,179 | ciiiieeinnn58,244 | oo | cvveinnnviniiens | evversnisnsinninns | cevrvssssssnienies | cvesensnssieninens0 | vvveresieniens [ coeriesssisnsisnnsinns [ onvvssiesnnns | veves 0 01/25/2039| 1FM.....
472321 AL 2[JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccovver [ e 05/26/2012| Pass-Through LOSS.........cccuveeres [ covervrinereneneirennnes [ eervrernnrerisninenens | covereneenn 134,354 | 030,193 | s | s | e | evveresneenns | vernnineninnneen0 | e [ [ | e 0 01/25/2039( 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccoever | verer 06/26/2012| Pass-Through LOSS..........cccvveres | coveeerenninerireninnee | eevvnrvennnnerreneinens | covreeeereen 228,460 | 150,891 [ oo | e [ e [ | cvevrerineinen0 [ [ | e | oo 0 01/25/2039| 1FM.....
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.. e 03/26/2012| Prior Period AdjuStMENt...........c.. [ oevrrveronrerieiienes [ eerneimrenisneniens | cevveriencee(82,442) | ovvvireeed(17,141) | e | eevniieeiseinniens | oo LT e [ e 7T | [ v v | oo 0 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......cccovuvvrs [ s 04/26/2012| Pass-Through Loss 0 01/25/2037| 1FM.....
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.. e 05/26/2012| Pass-Through LOSS........covvvevees [ covernerneirninnreiienes [ revnrersnsninsnsninns | eoverreren 109417 | 22,749 | e | e | ceversnissninninns | oevivsnssssnienins | cversrnsninninen0 | vevernnieniens [ [ v | veene 0 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......ccccvvvere [ e 06/26/2012| Pass-Through LOSS.........cccueeeres [ oveerinerverncireninnes [ eernrrnnrerienncieis | eeveirenenen,589 | i 5,730 | o | s | vevvernriveninniees | cevnerennnnenns | vernnieeninnneen0 | v [ [ | e 0 01/25/2037| 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. | ..... 04/20/2012| MBS Paydown 0.596306104....... | ..c.oovvrevererenennns | crvverienns 128,893 | ...cccvveuee 128,893 | 1ooirerr 118,682 | 123,103 [ oo | w818 | i [ veieinen815 [ | s 128,893 OO 0 03/20/2036| 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. | ... 05/20/2012| MBS Paydown 0.583493173....... | ccccevrvrerrerenennnns | crverirnes 242,400 | ............ 242,409 | .......... 223,206 | ...........231,520 | oo | e 1519 | | e 1519 | | s 242,409 OO 0 03/20/2036| 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036.. B 06/20/2012| MBS Paydown 0.575694454....... [ ..ccooovirvvrvereinns | covnren 147,545 | i, 147,545 ...147,545 OO I 0 03/20/2036( 1FM.....
47232A  AD 0 [JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. |..... 04/25/2012| MBS Paydown 0.51679561 ..103,734 103,734 0 06/25/2036| 1FM.....
47232A  AD  0|JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.. B 05/25/2012| MBS Paydown 0.511115961........ [ .cccovvverevrvrrerinns | crrrreenn 122,276 | i 122,276 ..122,276 IO 0 06/25/2036| 1FM.....
47232A  AD 0 [JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. | ..... 06/25/2012| MBS Paydown 0.508642923....... | ..cccoevemrriverrenrnes | ceerrenenn. 53,241 | i 53,241 53,241 IO I 0 06/25/2036| 1FM.....
47232A  AG  3|JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.......ccccco | over 04/25/2012| MBS Paydown 0.508630751........ | ..ccevvvrereerenennns | cvvverienns 115,317 | v 115,317 | v 100,614 | coovvvrnee VI Z T TN K072 T S I 1,025 [ | e 115,317 OO 0 05/25/2037| 1FM.....
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.......ccccco | ver 05/25/2012| MBS Paydown 0.491914106....... | ccceovvvrrerreeineians | cevverienns 160,882 | ...occveeee 160,882 | ..ovevenee 140,369 | ..ovvvvne 151,710 | oo | e 1,951 [ | e 1,951 [ [ e 160,882 IO 0 05/25/2037| 1FM.....
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.. I 06/25/2012| MBS Paydown 0.487327237 789 |..... 789 50,143 IO 0 05/25/2037| 1FM.....
47232A AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.. e 03/25/2012| Prior Period AdJUSIMENL.........ccc. | coverremernerieriies | ceeneeinneineiiiesiinees [ ceresiseisnesiinssenes | eeessessssssssisnsssns | oeseseessessseessnssns | sosssessesenesss | evsnessnsesnessnne | onee 0 | eevveeeereenne | eeveeereenreeeiesiienns | evceeeveesseniis | oo 0 05/25/2037| 1FM.....
47232A  AH  1[JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037............. | ... 04/25/2012| Pass-Through LOSS.........ccvuvvveres [ overnrrnerisineinerinnns [ o | cvernnin 139,812 | crierre00e32,856 | oo | e [ e | e (V] I SO 0 e 1,551 | 05/25/2037| 1FM.....
47232A  AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........co. | ever 05/25/2012| Pass-Through LOSS........ccueveeres | voverermmermenineniens | ceeneernneisersnenienes | vvvineenns 122,088 | covoirerenn 28,891 | oo [ e [ | e (V1 T OO (V1 I 1,652 |05/25/2037| 1FM.....
47232A  AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........cc0. | ves 06/25/2012| Pass-Through LOSS...........ccvever | covevriemninernneinns | ceevnneinneissniiesinens | conseesnnnenns 51,693 | oo 12,148 | e [ | e [ (V1 I IO (V1 I 826 |05/25/2037(1FM.....
47232A AP 3[JMAC 2008-R3 1A5 SEQ CSTR 03/20/36.. e 03/20/2012| Prior Period AdJUSIMENL........ccc. | covverrrnerierieriine | cevrnrineresinsiens | crvneenesinssenenes [ | e | e | oo 16,133 | oo, I (V1 I 03/20/2036| 1FM.....
47232A AP 3[JMAC 2008-R3 1A5 SEQ CSTR 03/20/36.........coceers [ vene 04/20/2012| Pass-Through Loss 392,750 [ iviirereen28,106 [ o [ e [ e [ 0 03/20/2036| 1FM.....
47232A AP 3|JMAC 2008-R3 1A5 SEQ CSTR 03/20/36.. R 05/20/2012| Pass-Through LOSS.........ccvuvvees [ overnrmnrnnineinerinnes [ o | e 312,516 | cooiererni22,364 | e [ [ [ | [ | | [ 0 03/20/2036( 1FM.....
47232A AP 3|JMAC 2008-R3 1A5 SEQ CSTR 03/20/36.........c.cconse | vever 06/20/2012| Pass-Through LOSS........c.ucvuerer | vorererrneenennneninns | ceeneesnsnissrsnenienes | veviseenns 287,194 | iiiiri0i20,552 | i | e [ [ (V1 SOOI PTORTORTORPORRUOOTR VPRI PO 0 03/20/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012) MBS Paydown 0.522974702....... | cecoeveeerirmeinerrene | covnrvinnninad 91,807 | covevvrrnes 91,807 | .ooovreeerere 91,807 | i 91,307 [ e | e 87 | oo | e, 87 | oo . 91,807 IO 0 09/26/2036| 1FM.....
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47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2012| MBS Paydown 0.508002154....... | ..ccoevvevererereneinns | crvverienns 103,092 | ..occveeeee 103,092 | cooovvreneee 103,092 | coovrvene 102,531 1. T | e | v 103,092 | .o | e 0 2,831 |09/26/2036( 1FM.....
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2012| MBS Paydown 0.500642244....... | ...cvevevvrimernerirnne | coneriiennnd 50,676 | ..ovvvernen 50,676 | ..ovvvrneens 50,676 | ..ovvvrneene 50,400 | ..oocverrerceiins | e LI [T IO LN - 50,676 | ..ovvrrrerrenrns [ e (V1 I 1,663 |09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2012| Prior Period AdJUSIMENt.........cc.c. | covevrrernrenererirnes | ceinrrinneieeiiesiinees | covseiseisessisesnenes | overinee 150,213 | covoreeerinrieeriiens | crereneeiinsinnes | veeeneeiseinenes | veees (V1 SOOI UIORTORPIURRTURRPUUROIR IVPURRIRTRRTO OO (V1 I 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2012| Pass-Through Loss.... ....84,094 86,291 | s | s | e | e 0 [ oo | eeveeeeeceeesrcesesnees | eveereeesscvnes | e 0 09/26/2036| 6FM......
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2012| Pass-Through Loss ..136,053 07,249 | oo [ v | cvveverisesinens | oo 0 [ eoreeeemieiens | eeeeeeeeneeseessesees | eeerensesneinnes | enee 0 09/26/2036| 6FM......
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Pass-Through Loss.... 28251 | | e | e | (V1 SOOI OTORPORPRORRPURPUORIR IVSUPIORTRRPOO OO 0 09/26/2036| 6FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 04/26/2012| MBS Paydown 0.447125864....... | .cccooeveveviverineernee | cervrrrnene68,351 | 165,351 | 085,351 | ciriiiin85,351 | s [ e [ (V1 I 65,351 | cvoovreererinie | e 0 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 05/26/2012| MBS Paydown 0.421482523....... [ ..ccocovrvecrnrrerinns | crvvreneenn 111,085 | i 111,065 | e 111,085 | ot 111,085 | s | e | e {1 [ OUTORTORIOROTRN IO 111,085 | oo | e 0 01/26/2047| 1FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47......... | ..... 06/26/2012| MBS Paydown 0.412444585...... | ...cocoovriverirercnnee | v 39,145 | 39,145 | L0 39,145 | 39,145 | s [ [ (V1 I 39,145 | e [ 0 01/26/2047| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. . | 04/26/2012| MBS Paydown 0.534454468 228 | ... 228 | oo | e 129,507 | oo | e 0 09/26/2036( 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. . | 05/26/2012| MBS Paydown 0.512267535. 101 |..... 101 72,762 | oo [ s 0 09/26/2036( 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2012| MBS Paydown 0.490839635 131 | ... 131 [ (T I P 0 09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 03/26/2012| Prior Period AdJUSIMENL..........ccc. [ o [ e | e | e | e | e (1,489, 711) | o (148971 [ s | e 174,965 | ...ooovvrrne .(174,965) | ...(174,965) | ...vvvcvrenen. 01/26/2036( 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 04/26/2012| MBS Paydown 0.287087899....... | .ccoovrenrrverrenrnee | cevrrirneeec84,675 | i 84,675 | 085,795 | i B4,675 | s [ e [ (V1 T 64,675 | ..oovvverinnrs [ e (V1 I 1,527 |01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .105/26/2012| MBS Paydown 0.280812568....... | ..cccocrnevrerrneernne | vevrerneenn30,272 | 30,272 | 0000 30,796 | 080,272 | s [ v [ 0 30,272 | oo [ 0 | v 854 |01/26/2036( 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 06/26/2012| MBS Paydown 0.27245256 0 40,329 0 e 1,323 | 01/26/2036| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37. . | 04/26/2012| MBS Paydown 0.530650068....... | .....cccccoerrerverenns | vorvrrrnreene80,657 | criiiienni80,657 | oo TA122 | el 75,676 | s | i A3 [ e | e 43 80,657 | ..ovvererren [ 0 2,025 |02/26/2037| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 05/26/2012| MBS Paydown 0.522805825 207 |..... 207 | 83,560 | ..ovvrrerinnins [ cenee 0 2,515 {02/26/2037| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 06/26/2012| MBS Paydown 0.521069192....... | ccccovvvevvrvververrene | cevvrrennnc 18,499 | 18,499 | 17,000 | o 17,357 | s | i 80 [ .o [ e 80 | . 18,499 [ .o [ [V I 649 |02/26/2037( 1FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 03/26/2012| Prior Period AdJUSIMENL.........ccc. | vovererrrrinerieriines | eeereennsineieniinees [ s | s | soessesssessesssessns | seseosssnessnssns | oneesisssnens FE T [T (SR 79 [ oo | e | coverieeiseinin [ e (V1 IR 02/26/2037| 5FM......
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 04/26/2012| Pass-Through LOSS..........cecvveres | covererrenneinninneees | eevmnenseieninnneinnes | covrrnneeen0,813 | 008,398 | s | e [ e [ e 0 | eoveeeeeneenn | eeveneieenressieeeienns | eveeeevesnriennis | oo 0 02/26/2037| 5FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 05/26/2012| Pass-Through LOSS..........cveevees [ corererierenninnereiinnes [ revnrrerensneinninis | evverinereenee36,184 | 8,808 | oo | v | ervenneneiininns | vevee 0 0 02/26/2037| 5FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 06/26/2012| Pass-Through LOSS..........cccveerer | covernerennrinenineeinnee | eeevmeeinseinninnninnees | eonnrnneeen 18,137 | i 2843 | i | e [ e [ e 0 | eovveeeeeeenn | eeveeereenreeeeieeiienns | eveeeereesriensi | o 0 02/26/2037| 5FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2012| Prior Period Adjustment.............. (5)].enr () [ cevrerrrrnrnns [ | e | e (V1 IR 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012| MBS Paydown 0.382302978....... | ccccouveevvrrnerneeennee | weernernnecnnn 75099 | i 7,099 | i 7,099 | e 7,099 | s [ e [ (V1 I 7,099 | o | e 0 | v 12 |09/26/2036( 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2012| MBS Paydown 0.374148564........ | ..ccoocvvnrrnerinernnes | evrnrrinnnceen 116 | 9,116 | e8| 0115 | s [ [ e (V1 I 9,116 | oo | e 0| v 16 | 09/26/2036( 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2012| MBS Paydown 0.351682434 1 1 25114 | [ 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2012| Prior Period AdjuStMeNt..........c.c. | covererenneernerneeinnes | eermernsernerneninnees | eervvnerrnenena (8 173) | v (1,302) [ o | cevvnerierineins [ e [ e 0 | eevveeeereenne | eeveeereenreeeiesiienns | evceeeveesseniis | oo 0 09/26/2036( 1FM.....
47232D BN  1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2012| Pass-Through LOSS..........couvveres [ orernrnnenrinnnneninnns [ renverernnnsernninns | ervnrnennnnn 10,2500 | 3,199 | | e | ervensensiininns | vevee 0 | oo | eeenneinniieniesinens | e | oo 0 4 |09/26/2036| 1FM.....
47232D BN  1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2012| Pass-Through LOSS...........cvuevees [ cererererinnirnnereiinnes | revverrerenisnereninis | sernnrnnnnnnn8,920 | viivieninnnnn 2,189 | v | covvrineienssinnns | evveieeissisninns | veeee (0 [ UUPOPURRORTOPEN PURPPORPOTPIORORPIPIORE IVPORTORPPRRRIRTIR POV 0 3 |09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Pass-Through LOSS..........cccvverer | vovernrrenmeinernneines | cevmnenneieninneinnnes | covnrnneee T8 | 3889 | i | e [ e [ e (V1 SSOUURUOTORTOR URORPORPIURRTURPUUOTR IUPURPIRTOPPOO OO (01 I 35 [09/26/2036| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. . | 04/26/2012| MBS Paydown 0.446055848 14,413 | [ 0 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 05/26/2012| MBS Paydown 0.43081327 70,493 0 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .1 06/26/2012| MBS Paydown 0.418368566 57,554 | .oovvveririeis [ s 0 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 03/26/2012| Prior Period AdJUStMENt..........c.c. | coeveervrnevnerineinnes | vevnnninernernneinens | eevneensernnnnennnenes | vveernneensn 0,748 [ i | e | o (TLBT) e | e (P87 s | i (74T [N I (CI6) ) p— (16 ) I— 07/26/2037| 1FM.....
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47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 04/26/2012| Pass-Through LosS...........ccc....... X < OSSR EUURURIURRURURN DUUPUSURRRRRR DUV (V1 T OO (V1 I 1,188 |07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 05/26/2012| Pass-Through LoSS...........ccc...u.. X 7.1 RN EUURRURRURTR DU DU (V1 I S (V1 I 1,972 |07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 06/26/2012| Pass-Through LOSS........c.cccveerer | covernerenmernenineeinnee | eeemeenseinninnsinnees | connrnneeen 8,541 | it 1484 | s | e [ e [ e (V1 I IO 0 e 1,087 | 07/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37. .| 04/26/2012| MBS Paydown 0.458433141........ | .cccoovviverrerrnninns | vriverren 106,632 | i 106,532 | oo 95,603 | 196,610 | oo | vvereenh826 [ e | 826 [ s [ e 106,532 IO I (V1 I 1,953 |06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37. .| 05/26/2012 MBS Paydown 0.44094940 97,040 0 2,224 |06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37. .106/26/2012| MBS Paydown 0.431303201 53,540 IO I (1 I 1,472 | 06/26/2037| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47.......| ..... 04/26/2012| MBS Paydown 0.409013005 17,219 S [V I 234 |02/26/2047( 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47.......| ..... 05/26/2012| MBS Paydown 0.398524625 73,531 v [ 0 02/26/2047| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47....... | ..... 06/26/2012| MBS Paydown 0.385371897 92,210 IO I 0 02/26/2047| 1FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 03/26/2012| Prior Period AdJUSIMENt.........ccc. | corererenrineriniinee | reemerinnsineniiesinees [ ceeeineesnssissiseenes | eveseneessssissssessns | onsesnessseessensensenns | soereessessnenes | oenense T25338 [ onevrrererneennnes | wvnneens 72,333 [ v [ | e | oo 0 02/26/2047| 6FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 04/26/2012| Pass-Through LOSS.........ccvvveeres [ covrnernernninerennnes [ eererrsnneisnnenens | eevvrrnnnnen24,299 | i 18,840 | v | v | vevernnnnnnniins | vevvverssnnenenns | cvernnnsnrnnneen0 | v [ [ | v 0 02/26/2047| 6FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 05/26/2012| Pass-Through LoSS...........ccc...u.. ) , v | e 0 02/26/2047| 6FM......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 06/26/2012| Pass-Through LOSS..........cc.ceeen. OO IO 0 02/26/2047 | 6FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 04/21/2012| MBS Paydown 0.470160199 18,291 OO 0 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 05/21/2012| MBS Paydown 0.452430016 70,726 S 0 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 06/21/2012| MBS Paydown 0.43770008 58,758 0 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 03/21/2012| Prior Period Adjustment. e | v | s | e | oo 0. S (V1 I 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 04/21/2012| Pass-Through LOSS........cceeveerer | covernerenmeemenineeinnes | eeemerinsernernenennees | conernneeen2,874 | it 13941 | s | e [ e [ e (V1 I IO (V1 I 750 | 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 05/21/2012| Pass-Through LosS...........ccc....... s 1529 [ e | e | e [ e (V1 I IO (V1 I 1,046 |05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 06/21/2012| Pass-Through LOSS...........ccc.cun.. 046 | 026,027 | oo | s | e | oo (1 I S (V1 I 2,104 |05/21/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2012| MBS Paydown 0.159659054 . 206 206 206 | ........ 206 [ oo | e | e 0 206 e | 0 4 (12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2012| MBS Paydown 0.15961298 207 207 207 | ... 207 [ cooeervereenienns | e | oo 0 207 0 5 |12/26/2036( 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2012| MBS Paydown 0.159566684 208 208 208 | ....... 208 | coeereereereenns | oo | e 0. 208 IO 0 6 | 12/26/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 04/26/2012| MBS Paydown 0.231720513....... | cccovrveerierenrinns | cvvverienns 174,969 | .....cooeee. 174,969 | ...ovoveee 181,045 | c.ovvvenee 174,441 | e | s 1,047 | | i 1,047 [ | e 174,969 OO 0 2,212 | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 05/26/2012| MBS Paydown 0.229067906....... | ..c.cvvererrnerereeenes | vevrreennerannd 6,144 | oo, 6,144 | .covvnnn 6,357 | coovrreri 8,125 | oo [ e [ (V1 I 6,144 OO 0 | s 91 | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47........| ..... 06/26/2012| MBS Paydown 0.217963897....... [ .cccovvvrvevrvererinns | vervrernneeeB, 77 | e 25,717 | 000 26,610 | 025,640 | oo | e L ST ISP L . 25,717 O 0 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 04/26/2012| MBS Paydown 0.562250131 174 |..... 174 90,649 IO 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 05/26/2012| MBS Paydown 0.552426348 317 |..... 317 99,810 IO 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 06/26/2012| MBS Paydown 0.551771625 B | (ST 6,652 IO I 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2012| MBS Paydown 0.441304071....... [ .cccovvvervrremreriens | vererereneeee 75,709 | e 75,709 | o 75,709 | e 73,672 | s | v [E21e) ) I 75,709 S 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2012| MBS Paydown 0.440006251....... [ .cccovvvrrevvnrerinns | vevrrnneeen 12,911 | 12,911 | 12911 | 12,564 | s | e (110) [ v 12,911 v | 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37.......| ..... 06/26/2012| MBS Paydown 0.437175762....... | ccccverevrrnerrerernee | cevvrernenn28,159 | 28,159 | 028,159 | 27,401 | s | e (317) | ceverrereriiri 28,159 IO 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 03/26/2012| Prior Period Adjustment.. .5 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2012| MBS Paydown 0.53995673 437,325 | oo 437,325 | v 434,426 | ... 432,507 | oo | s 1,106 | oo | e 106 [ [ i 437,325 IO I 0 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2012| MBS Paydown 0.520606329....... | ..cccvverererererneennns | cvvverienns 713,964 | ............ 713,964 | ........c... 709,230 | .oovvneee. 706,097 | .o | e 2,967 | oo | oo 2,967 | s | v 713,964 v | e 0 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2012| MBS Paydown 0.514313041....... | cccovvernvivniinniis 232,201 | oo 232,201 230,661 | ............ 229,642 141 ] ... 232,201 IO 0 08/26/2037| 1FM.....
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47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 04/26/2012| MBS Paydown 0.305954063....... | ..c.coocevrrverrmrernns | ceerrenernn93,858 | o 93,858 | ..ovvevnees 93,858 | ..vvvvrune 93,858 | v | e | oo (V1 T . 93,858 IO [V I 860 |09/26/2035( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 05/26/2012| MBS Paydown 0.281809531....... [ ..ccoovvervvrvererinn | crerennn 186,760 | oocoecc 186,760 | ..oovreveee 186,760 | ..oovvvvnee 186,760 | .ovovevervreries [ e | oo (V1 ISR ISR 186,760 IO (V1 I 2,146 | 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 06/26/2012| MBS Paydown 0.267111461........ [ .cccovvverevvererinns | cvrreeen 113,691 | i 113,691 | e 113,691 | v 113,691 | oo | s | e (V1 USRI ISP 113,691 v [ 0 e 1,571 | 09/26/2035| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.......... |..... 04/26/2012| MBS Paydown 0.251086398 ....80,395 dT,305 | e TOTOT | s | v A3 [ e | e 43 80,395 IO I (V1 I 1,396 |04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 05/26/2012| MBS Paydown 0.23473150 ..165,948 418 |..... 418 ...165,948 (V1 I 3,595 |04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ... 06/26/2012| MBS Paydown 0.214952416....... [ ..ccoorvevvrvrreinnn | crrererni 200,693 | cooiincn 200,693 701 |..... 701 200,693 IO I 0 5,213 | 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 03/26/2012| Prior Period AdJUSIMENL.........cc.c. | voveerrenrrerieriiee | ceernrriserneiieninees [ cevenissessssnssenes | e | oesssessesssseessnssns | sosrnessnessnees | evnessnssnensnee | e (V1 I v | e (V1 IS 04/26/2037| 5FM......
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.......ccc.. | .. 05/26/2012| Pass-Through LOSS..........ccveever | covernerenneinenneeines | cevmeeenseinninnninnnes | eonrrnneesni88,524 | i 13,884 | oo | e [ e [ e (V1 I v [ 0 e 1,875 | 04/26/2037| 5FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 06/26/2012| Pass-Through LosS...........ccc....... i I A5 U NSO IOV B (V1 I IO [V I 936 |04/26/2037|5FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 03/26/2012| Prior Period AdJUSIMENL.........ccc. | coverrenmrinerierines | ceeneeiineineiiesiinees [ ceresiseisnssiisssenes | eneessesssssnsssnsssns | conseseessesssseessnssns | sosssessessnesss | eeseessnsssnessnne | onee (VI PRI ISV 40,567 | ..ovovrrrerrns | oo (40,567) 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 04/26/2012| MBS Paydown 0.863509639....... [ ..ccovvvrrvvrvrrerinnes | vorvvernrenen 14,861 | i 14,861 | 13,494 | 14,861 | s | e (14,861) [ .vvvevrrverinnis [ v (14,861) | .. 14,861 [ oo [ 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 05/26/2012| MBS Paydown 0.801058906....... | .ccouveveverrererncernee | cerererrnenn25,361 | o 25,361 | covvrernns 23,028 | .o 25,361 | o | e (25,361) [ .ooverrercerinns | ceereens (25,361) [ ..vvvvrrerrrrnnns . 25,361 S [V I 544 |06/26/2037( 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 06/26/2012| MBS Paydown 0.744765496....... | ...cocovrerrrnrrerenns | vrvrerernnnn22,860 | coviirnne 22,860 | oo 20,758 | ccovvrreenne 22,860 (22,860) | ..... (22,860) | ....ooonrvvninne . 22,860 . (1 I 588 | 06/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... | ..... 04/26/2012| MBS Paydown 0.598540707....... | cccovvvevvrvvnerverrene | wovrnennnn 110,427 | i, 110,427 | ..o 110,427 | oo 110,064 116 |..... (S SRR IS 110,427 OO 0 02/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37.......| ..... 05/26/2012| MBS Paydown 0.590479859 ....88,517 (3) [ e (3)]. 88,517 IO I 0 02/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... | ..... 06/26/2012| MBS Paydown 0.57984344 .116,799 OO N 1 116,799 0 02/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... | ..... 04/26/2012| MBS Paydown 0.443156881 e 174,287 | 174,287 | oo ATA287 | e 171,020 | s | e | e 0 .. 174,287 v | 0 05/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... | ..... 05/26/2012| MBS Paydown 0.41703573......... [ ccccovrverecrvrrerinne | crvvreer 417,686 | oo 417,686 | ...........417,686 | ... 409,856 | ..ooovvoverieiies [ oo [ s (V1 ISP ISR 417,686 IO 0 05/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... | ..... 06/26/2012| MBS Paydown 0.416151727....... | cecevvvevrrmerrcrirens | e 14,136 | oo 14,136 | oo 14,136 | el 13871 | s [ | e (V1 I . 14,136 OO 0 05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 05/26/2012| Pass-Through LOSS...........ccc..un.. 1292 | e 21,346 | s | s | s | e (1 I S 0 05/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2012| MBS Paydown 0.34817974 46,625 OO I 0 08/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2012| MBS Paydown 0.34428821 30,578 0 08/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2012| MBS Paydown 0.327623914....... | .cccovvvevencrcrinns | cvrreen 130,941 | 130,941 | i 124516 | 117,886 | e | e T4 | s | T84 | | v 130,941 IO 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 03/26/2012| Prior Period AdJuStMeNt..........c... | vovevereenrinerrerirnee | ermnvivnnrneinennens [ eoverrnsinnresnnnens | overennenenened9,970 v | cevrverrenineis [ v | e (V1 SPOOROOTOSPORN FPPOPPORPTORPTORRPOOROPR IVPURPRIRPRPPOO OO 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 04/26/2012| Pass-Through LOSS........ccueveerer | vovernerenmernenineninnee | weemerinsernerneniinees | eonerinneneni8$,294 | 27,689 | oot | cevvveniieniineens [ cvvveriineeneninee [ e (0 [ UUTOPURORTOPRN PUOPPORPORPIORORPIOPORES IUPORPORPPRRRORTIORY VPN 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 05/26/2012| Pass-Through LOSS.........cecveverer | cevernerenmeinerineeinnee | eeevmsenseinnrnnninnees | evnernneee 12,005 | i 74T | e | e [ e [ e (V1 SOOI URORTORPIURURRPUUROTR IUPURTRURTRRTO OO 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 06/26/2012| Pass-Through LOSS..........cvvvevees [ covernerneirnrnnireiienes [ revnversrnsinnnsninns | evvnrrnnnnen28,384 | riiiieeien 22,917 | o | ceiveiisnsniiniinns | cevernninnninninns | vevrverssssnienins | cvernrsnnrnninen0 | vevernrieniens [ eovrienssnnnnnnns [ v | veees 0 08/26/2037| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 04/26/2012| MBS Paydown 0.455051142....... | cccoeonreernrneriens | wrvrrnneeen 719,165 | i 79,165 | i 79,165 | it 79,166 | e | e (4] [— 79,165 IO 0 11/26/2036| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 05/26/2012| MBS Paydown 0.447012644....... [ ..ccooovevvrveireinns | crnreennn 151,620 | oo 151,620 | oo 151,620 | i 151,621 | oo | s () [T IR [C) 1 IR 151,620 IO I 0 11/26/2036| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 06/26/2012| MBS Paydown 0.440559805....... [ ..cccoovervvrrrrerinns | cvnenn 120711 | 120,711 | b 12071 |l 120713 [ | e (43) | cvoveerrerererens | e (43) [ oo | e 121,711 IO 0 11/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2012| MBS Paydown 0.305552389....... | ..ccccvemrriverrnriinns | veerneeen 56,916 | o 56,916 | .ooceeerin56,916 | i 56,916 [ i | e [ (V1 I . 56,916 IO I 0 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2012| MBS Paydown 0.270896594....... [ ...cccovvvvvrrerinns | crvrenn 115,231 | i 115,231 | oo 115,231 | 115,231 | s [ | e ...115,231 IO 0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2012| MBS Paydown 0.24010561 ..102,380 ...102,380 0 12/26/2036| 1FM.....
47232Q AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvrurns [ e 05/26/2012| MBS Paydown 0.566544019 34351 | 33,385 | 33,385 | | i (V) ) IR 34,351 IO I 0 11/26/2037|1Z........
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovveruens [ o 06/26/2012| MBS Paydown 0.555995684....... | .....cocvererereneenns | crrverirenns 460,962 | .....ove. 460,962 | ............ 447,998 | ........... 447,998 | ..o | e 3,122 | s [ e 3122 | e | s 460,962 v | e 0 11/26/2037| 1Z........
47232V AA  0|JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 04/26/2012) MBS Paydown 0.461082615....... | cecovveerieneinerrnns | covnveiineins 11,795 | oo 11,795 | oo 11,795 | v 11,720 N 2 | . 11,795 IO 0 | oo 296 |02/26/2037|1FM.....
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47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 05/26/2012| MBS Paydown 0.45703979%4....... IO TN 3 | . 12,644 OO [V I 380 |02/26/2037(1FM.....
47232V AA 0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 06/26/2012| MBS Paydown 0.450806018....... T (o1 I . 19,497 IO [V IO 684 |02/26/2037( 1FM.....
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 03/26/2012| Prior Period AdJUStMENt.........cccc. | corerrrerneeneiiieeirnes | ceneeinneineiineinees [ cernennseinnsinsienns | overernennnss 15,772 i | ceveeeriesineins [ ceveeiiesineenee | e (V1 I IO (01 T 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. . | 04/26/2012| Pass-THhrough LOSS........c.cvvveres | vorrveererennirernninnnns | ceerervernsnsnrennnins | svverrennnnnn8,788 | viiiiiiiinnnn5,333 | | e | evvenseeniinnnns | vevee 0 | eovvereeeecenns | evereneesereeercseeenens | eeeveresereennes | oo 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. . 105/26/2012| Pass-Through LOSS.........c.oeveveer | vovrernrrnersnerinneenns | vevvvnrinsernernneennens | eonseinnenenn 13,2000 | iiiiincen 10,372 [ e | v [ e [ s 0 [ eoreeeemieiens | eeeeeeeeneeseessesees | eeerensesneinnes | enee 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. .106/26/2012| Pass-Through LOSS...........cccueves | covrevmrrnerirerirnninns | ervvnrineiienieninens | coverrnnceen 8,881 | et B077 [ s | e [ [ e (V1 SOOI OTORPORPRORRPURPUORIR IVSUPIORTRRPOO OO 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 04/26/2012| MBS Paydown 0.461074154....... OO I I [ . 12,943 S 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 05/26/2012| MBS Paydown 0.457030865....... w2 2 |, . 13,875 IO O 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 06/26/2012| MBS Paydown 0.450796369....... - T (1 I . 21,394 IO I 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .103/26/2012| Prior Period AdjuStmeNnt.............. | oceevevneeneeernenns | vevvnrernernernnnennens | eevermeninenens(TT12) e 1028 | e | e [ e [ s 0 | eevveeeereen | eeveeeieenreesiesienns | cveeeeieenseniis | oo 0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. . 04/26/2012| Pass-Through LOSS...........cccueees | corvevnrrnerirerinninns | evvvnrinnivenieninens | coverinnceen A8 | 3,859 | s | e [ v [ (V1 SOOI ORORPORPTORRPURPUORTR IUSUTPIOTRTRRPOO OO 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ... 05/26/2012| Pass-Through LoSS...........ccc...u.. ’ 1 120 [OOSR OSSP RPN B (V1 T S 0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 06/26/2012| Pass-Through LOSS..........ccccveerer | covernerenmeineeineeinnes | eevmeeinsernernnsennees | eevnennnennen 15090 | i 3883 | i | e [ e [ e (V1 I O 0 02/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 04/26/2012| MBS Paydown 0.621936128....... 19,405 OO 0 07/26/2037| 1FM.....
47232V AL 6[JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 05/26/2012| MBS Paydown 0.618639798 13,847 S 0 07/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 06/26/2012| MBS Paydown 0.61070107 33,267 |. 33,348 0 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. 03/26/2012| Prior Period AdJUSIMENL.........ccoo. [ ovrvrveirnierireiienes [ revnrimrnninsnnninis [ e | eennerennnenn8,53T | o | v | veversnnnsinnnns | veviveenssseienns | cvernnnsninninen0 | veversnieniens [ [ | oo 0 07/26/2037| 1FM.....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 04/26/2012| Pass-Through LOSS........cccucveeer | covernerenmnenennerennee | eeevmmrmnnrnenneneinens | ennrnnenne 10,718 | i 1,387 [ e | e [ erverineinnninnes | overnennneennnne | ovevveninnennnenn0 [ [ | e | oo 0 07/26/2037| 1FM.....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 05/26/2012| Pass-Through LosS...........ccc....... \ 581 [ e e | e [ |0 [ [ [ [ 0 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 06/26/2012| Pass-Through LOSS...........ccc..uu.. \ 1626 [ .o [ | e [ e | o0 [ [ [ [ 0 07/26/2037| 1FM.....
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... |..... 04/26/2012| MBS Paydown 0.761746564 27,491 O 0 09/26/2036| 1FM.....
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... |..... 05/26/2012| MBS Paydown 0.75152654 33,726 0 09/26/2036| 1FM.....
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... |..... 06/26/2012| MBS Paydown 0.736277735 50,321 IO 0 09/26/2036( 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 03/26/2012| Prior Period Adjustment.............. | coveveeerrnerinenrnee | eevnrennnineirenienns | e (20,083) | ...ovverece. (T1,741) [ s | e | oo 14316 [ i | e 14316 [ s [ | e | e 0 09/26/2036| 6FM......
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 04/26/2012| Pass-Through LOSS...........ccc.cuu.. A3 | e 11,360 | e | s | s | e (V1 I S 0 09/26/2036| 6FM......
47232V AV 4[JIMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 05/26/2012| Pass-Through LOSS...........ecveerer | covernerenmeinerineeinnes | cermseinseinninnninnees | eevnennnennen 15098 | i 125 | s | e [ e [ e (V1 I O 0 09/26/2036| 6FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.. .| 06/26/2012| Pass-Through LOSS..........ccvvverns | vorrveermrenrirnrnninnns | seeevverssnnsniennnins | aviveernnnnnnn2y 148 | vvvviiiiennn 1,254 | i | v | evvrnsensiinnnns | vevee (01 SO OO U DU 0 09/26/2036| 6FM......
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. .| 04/26/2012| MBS Paydown 0.633126884....... | ...ocovrrrrerveinns | wrverernenn20,983 | 1iiiii00.20,983 | o0 19,209 | e 19,040 | oo | e 90 | e [ e, 90 20,983 IO 0 09/26/2035( 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35.........| ..... 05/26/2012| MBS Paydown 0.623584419 239 |..... 239 | . 42,447 SO 0 09/26/2035| 1FM.....
47232V AW 2[JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 06/26/2012| MBS Paydown 0.617583339 205 |..... 205 | oo . 26,694 S 0 09/26/2035| 1FM.....
47232V BA  9[JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 05/26/2012| Pass-Through LOSS..........cccvverer | vovererrenneienineeines | cevmnenneisnrnnsnnnes | eevnrrinneennens 1,095 [ i858 | s | e [ coveiiesinsninns [ e (V1 I O 0 09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 06/26/2012| Pass-Through LOSS.........covvvevees [ covernerneirnrnnireiienes [ revsrersnneinsnsninnes | cervnrvenieneee 5805 | i 5,830 | oo | v | veversninnninninns | vevrvsnsnsssnienins | cvernnsnninninen0 | veversrieniens [ [ onvneesnnns | veene 0 09/26/2035| 1FM.....
47232V BB 7[JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 04/26/2012| MBS Paydown 0.60668165 16,619 0 09/26/2035| 1FM.....
47232V BB 7[JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 05/26/2012| MBS Paydown 0.592717088....... [ .cccoovverrmrvererinnn | crrveennrn 162,189 | 11 162,189 | 1o 139,657 | oo 133,697 | v | v 23,580 | covrrervrinrrens | ereeereni23,580 [ o [ e 162,189 IO I 0 09/26/2035( 1FM.....
47232V BB 7[JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 06/26/2012| MBS Paydown 0.587822369....... | .ccoveevvverrnernerrnee | cervernnnn.56,849 | 56,849 | i 48,951 | 46,862 | oo | e 6,345 | ..o 56,849 IO 0 09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 03/26/2012| Prior Period AdJUStMENt.........cc.c. | voveerrnneiineiineeiiees | cernnenneieeinnnienes | e | e8| i | v | e | e (1 I v | e (V1 I 09/26/2035| 6FM.....
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47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 04/26/2012| Pass-Through LOSS...........cccveres | coveeerrmmrnenirenenee | seevnnriserireniieninens | corevesnenenn 26,653 | .ooorrerinnn AAT8 | oo [ e [ e | e (V1 SPOORORTOSPOR OPORPORPTORPTORRPOOROPR IVPURPRITSPORPOO OO 0 | v 74 109/26/2035| 6FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 05/26/2012| Pass-Through LOSS.........cucveerer | vorerereenrneninerennee | veenneimnsrnerireneinens | eonvrerneeeni25,608 [ i 014 [ s | v [ e [ | vevrerinennneen0 [ [ | e | e (U IO 84 109/26/2035| 6FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 06/26/2012| Pass-Through LOSS.........ccccveeres [ covvvrinerieencirerinnes [ eererernrrerisnneineis | eevenenenend30,3300 | v 7,890 | v | s | veverneinsninniees | vevveresnenenns | vernrineninnneen0 | e [ [ | e 0 09/26/2035| 6FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 04/26/2012| MBS Paydown 0.46567339......... | ccccoverenrriverirenrnee | cevvrreneenn21,264 | 21,264 | 21,264 | e 21,107 | s | v [ 21,264 | oo [ 0 11/26/2036| 1FM.....
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 05/26/2012| MBS Paydown 0.45868920 28,457 0 11/26/2036| 1FM.....
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 06/26/2012| MBS Paydown 0.449924601 ..35,711 3 , 35,711 | [ e 0 11/26/2036| 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 04/26/2012| MBS Paydown 0.735548255....... | ..ccovvvererereneenns | crrverirenns 537,248 | ............ 537,248 | ............ 537,248 | ... 537,248 | oo | e [ e (V1 I 537,248 | ..o | e 0 11/26/2037| 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 05/26/2012| MBS Paydown 0.650555495....... | ..ccovvererenerineinns | cevverirenes 259,931 | oo 259,931 | oo 259,931 | 1roierren259,931 | oo [ [ (V1 I 259,931 [ v [ 0 11/26/2037| 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 06/26/2012| MBS Paydown 0.54868678......... | .cccoorvvevererenrinns | cvverirenns 311,542 | ............ 311,542 | ..o 311,542 | oo 311,542 [ | e [ e (V1 IPUORRPORTORN ISR 311,542 | v [ 0 11/26/2037| 1FM......
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 04/26/2012| MBS Paydown 0.148431027....... | cccoueeeeeevrmeeneennes | wevnerienennn3,526 | 3,526 | i 3,526 | 3,526 | i [ v [ e 0 3,526 | covereriirenns | e 0 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 05/26/2012| MBS Paydown 0.13745922 , § 583 | 20,583 | oo [ | s 0 20,583 | .o [ 0 07/26/2036( 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 06/26/2012| MBS Paydown 0.130906923....... | .cccvvvererenerirerirens | corneriieinns 12,292 | oo 12,292 | oo 12,292 | oo 12,292 | e [ | e (V1 T 12,292 | oo | e 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 03/26/2012| Prior Period AdjUStMENt.........ccc.c. | covereeenriinerineeinnes | ceneinneinseiieniieees | e (15,131) | covoverernnas (2,789) [ oo, 253 |..... 253 [ oo [ s [ e [ 0 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2012| Pass-Through LOSS..........cvuvveres [ overermnenvirnnneiinnns [ revnerenensneinnins | ervveenennened TEBT4 | 2,705 | i | s | erveinsensiininns | veves (V1 SUOORORPOSPORN FOTOPPORPTORPTORRPOOROPRl IVPUPPIOTRPOPPOO OO 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 05/26/2012| Pass-Through LOSS.........cueveerer | coverneremernenineninnee | weevmerinsernernenennees | cevnennneennen8,024 | i 1890 | it | cevvverieniineens [ cvverinsineninnee [ e (01 USRS USRI RRRTN IR DUV 0 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2012| Pass-Through LOSS...........ecveerer | covernmrenmeieeinneiees | cevmnvinseieeinneienes | cernrrnnenssedyD03 [ civiriiieiienensBB7 | i | cevveerieniinnins [ coveiiiesineninns [ e 0 0 07/26/2036( 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 04/26/2012| MBS Paydown 0.242425099....... | ..ccocvenrviverinenrnee | cevvrnieneenn 12,835 | 12,5635 | 12,635 | 12,635 | s [ s [ e 0 12,535 | oo | e 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 05/26/2012| MBS Paydown 0.235760497....... | ccccovevevnevrnerneeennee | eeverrrneen 16,813 | i 16,813 | i 16,813 | it 16,813 | s [ e [ e (V1 I 16,813 | oo | oo 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 06/26/2012| MBS Paydown 0.227099084....... | ....cocvevrrverrerrnee | cervrrrneeen21,850 | iiiieiren21,850 | vieinei21,850 | v 21,850 | v [ v [ (V1 I 21,850 | .o [ [V I 591 |04/26/2037| 1FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 03/26/2012| Prior Period Adjustment.............. 163 |..... 163 [ oo | ceverenseieseniinnes | e [ e (V1 IR 11/26/2035| 2FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 04/26/2012| MBS Paydown 0.946444999....... | ...coccovrvvrnnverinnns | wrvernneeee 71,907 | i 71,907 | et 71,907 | et 71,800 | e | v []0) ) IR 71,907 | e [ s 0 11/26/2035| 2FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 05/26/2012| MBS Paydown 0.93835828 56,607 0 11/26/2035| 2FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 06/26/2012| MBS Paydown 0.921670719....... [ .cccoermereeervererinns | crverenenn 116,813 | i 116,813 | 116,813 | 116,639 | o | v (131) [ e [ e (131 | s | v, 116,813 | oo | e 0 11/26/2035| 2FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 03/26/2012| Prior Period AdJUStMENL........cccoe. [ oveervrinrnnreiinns [ revvrrerennnienins | vevnnesnnenenens | v 749,348 | v | s | ervensensiininns | veves 0 [ | e | e [ s (V1 IR 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 04/26/2012| Pass-Through LOSS........ccucveerer | vovernerenmernenineninnee | veernerinsernersnereinees | eonernnersni 28,695 | 28,543 | i | e [ e [ e (0 [ UUTOPURORTOPRN PUOPPORPORPIORORPIOPORES IUPORPORPPRRRORTIORY VPN (V1 IO 530 |11/26/2035( 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 05/26/2012| Pass-Through LOSS........c.ecveerer | covernerenmeinerineeinnes | cevmeeinseinnrnnnennees | conrrirneeeen 39,448 | 035,258 | oo | cevveerieeiineins [ e [ e (V1 SOOI URORTORPIURURRPUUROTR IUPURTRURTRRTO OO (V1 I 818 | 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 06/26/2012| Pass-Through LOSS...........cveevees [ corerererinnirnnreiinnes [ rererrerenisseinninns | evvernernened 1A | 81,086 | v | v | evvenseseiininns | vevee (01 SO OO U DU (1 I 1,697 |11/26/2035| 1FM.....
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 04/26/2012| MBS Paydown 0.489356352 620 |..... (5701 R RN 107,080 | .ooovvvrvvenens | e (V1 I 2,100 |05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 05/26/2012| MBS Paydown 0.478525329 125 |..... 125 | oo 59,771 | o [ e 0 e 1,464 | 05/26/2036| 1FM.....
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 06/26/2012| MBS Paydown 0.474379154....... | ccccovvvvvrimerireernne | cerverinnenni22,881 | 22,881 | 22474 | 022,546 | s | i A1 [ s | e A s 22,881 | e [ e [V IO 673 |05/26/2036( 1FM.....
47232V CU  4[JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 03/26/2012| Prior Period AdjUStMENL.........ccco. [ ovveniriernerernn [ e [ e | 2,589 | v | e | v 2,568 | ..o | e 2,568 | ..o [ e [ | e (01 05/26/2036( 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 04/26/2012| Pass-Through LOSS..........cverevees [ corerererenninnneiinnes [ revnrrerenisneieninis | evverinenennn 12,338 | 9,803 | oo | e | evveinsensiininns | vevee (V1 ST OO USRI SO 0 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 05/26/2012| Pass-Through LOSS........cccueveerer | ceverneeenmeenenneeinnee | eeevmeninsernernenennees | evnerinnenen 19,600 | i 14,943 | s | e [ e [ e 0 0 05/26/2036( 1FM.....
47232V CU  4[JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 06/26/2012| Pass-Through Loss.... 8,393 ..6,399 B [FSTSTORTURROREN IOPOIRRRR PPN (V1 SO UTORPORPTORRPURPIORIR IUSUTPIORTRRPOO OO 0 05/26/2036| 1FM.....
47232V CV  2|JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... | ..... 04/26/2012| MBS Paydown 0.572395545........ | ..ccovvernerereneennns | crrverirenes 210,445 | ............ 210,445 | ............ 204,677 | oo 205,824 | oo | e 1,386 [ .ooeerreveriens | e 1,386 [ v | e 210,445 | ..o [ 0 11/26/2036| 1FM.....
47232V CV  2|JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... | ..... 05/26/2012| MBS Paydown 0.568183773....... | ccccoveenerereeineinns | cvreerienes 116,961 | cooovveneee 116,961 | coovvveneee 113,755 | oo 114,393 161 | ..... 161 | oo | s 116,961 | oo | s 0 11/26/2036| 1FM.....
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47232V CV  2|JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... | ..... 06/26/2012| MBS Paydown 0.567917762....... | .ccccoevvvrvrerirerenes | vevvvirineiins 7,387 | oo 7,387 | oo 7185 | oo 7,225 | oo | v LT TR IS 13 | e 7,387 OO [V I 241 [11/26/2036( 1FM.....
47232V DB  5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 04/26/2012| Pass-Through LOSS...........eveerer | coveeeevnerinerineenee | veersvrinernenienenens | coveessenenn 48,150 | .covvrerne 14,322 | oo | e [ e | e (V1 I v | e (V1 I 1,045 |11/26/2036| 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 05/26/2012| Pass-Through LOSS..........cuvvever | corererrmrinenineines | seernemineinsisneseeees | ceveeesneesnennns 759 | o 226 [ .o | e | e | e (V1 I IO (V1 IO 21 |11/26/2036| 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 06/26/2012| Pass-Through LOSS..........ccvveres | vorernereemrrnerienennee | eeemnvensnnnernennnees | ervvvernernnnne T8 [ e8| v | e [ e [ e e (V1 I 26 | 11/26/2036| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 03/26/2012| Prior Period AdJUSIMENL..........ccc. [ orrrrriinierieienis [ rerrriisniseisseniiens [ reveriesssissssinis | vevesssssesssssssensns | sessessssiessesssssinsss | svimssssssnsiessons | sevessenssssiessens | sevssssesssnsieses | svessenssenseninensQ | vevveseniesienss [ sversiesesssssiesssnssnns | onsesesiessensins | veves 0 2,244 |04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 04/26/2012| MBS Paydown 0.259180562....... | .ccccovvevrreveriverirene | werrennrnn235,280 | ...rrn.235,280 | ... 223,875 | 10iirr0225,656 | oo | e 4588 | ..o 235,280 IO I 0 5,912 | 04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 05/26/2012| MBS Paydown 0.253760281 673 |..... 673 [ . 50,521 IO (V1 I 1,522 |04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2012| MBS Paydown 0.242898937....... [ ..ccooeoverevrvererinnn | cvveeenn 101,236 | 101,236 | <onn096,328 | cooi97,094 | i | s 1,465 | oo | v 1465 | e [ e 101,236 v [ 0 e 3,556 | 04/26/2036| 1FE......
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 04/26/2012| MBS Paydown 0.603757012 51,096 IO I (V1 I 1,022 |04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 05/26/2012| MBS Paydown 0.59550145 53,127 OO (1 I 1,328 | 04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 06/26/2012| MBS Paydown 0.584212816 72,646 IO I 0 e 2,179 | 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/26/2012| Prior Period Adjustment.............. , 1889 [ e | e | e [ e (V1 T S (V1 IR 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/26/2012| Pass-Through LOSS........c.cccveerer | covernerenmreneeneeinnee | eeevmeenseinnrnnnennnes | evnrrneeesni 22,803 | iiiiiiiiinn 10,056 | woivvniinciicirieiinns | cevveeriiesineins [ cerveeiiesineninee [ e (V1 I O 0 04/26/2036( 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/26/2012| Pass-Through LosS...........ccc....... 3 1B | e | eveerenierienenns | e | e (V1 T OO 0 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2012| Pass-Through LOSS.........cucveerer | coverneremernenineninnee | weevmeninnernersnerennees | eonerinnenen 19,022 | s 8,713 | e | cevvvenireniineens [ eoverineeneninnes [ e (01 USRS USRI RRRTN IR DUV 0 04/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 04/26/2012| MBS Paydown 0.302677%4......... | ccccoevrvmermernnernes | cevvrrrnnen 17,466 | i 17,466 | it 17,466 | e 17,466 | s [ [ 0 17,466 0 07/26/2036( 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 05/26/2012| MBS Paydown 0.295345486....... [ .cccovvrerrrnrrerinnes | crrrrrereren22,768 | cierrerenni 22,766 | crirerrerni 22,766 | o0 22,766 | oo | cvveirneveiininns | e 0 22,766 v | 0 07/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 06/26/2012| MBS Paydown 0.285305418....... | ccccoveeeeneemerneeinnee | eevnrrnneeee 3172 | e 3172 | e 3172 | 31172 | s [ e [ e (V1 I . 31,172 IO 0 07/26/2036( 1FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2012| Pass-Through LoSS...........ccc....... 46 | 05,928 [ e e | [ (V1 I IO 0 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 05/26/2012| Pass-Through LOSS...........ccc..un.. 1325 | e 15,746 | s | s | i | e (1 I S 0 07/26/2036| 6FM......
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2012| Pass-Through LOSS..........coeveeres [ orerermnvecnnnneninns [ rernerernsnnernnnes | evveenennnend 13172 | i 12,705 | e | e | e | e 0 | eoveeeeeneenn | eeveneieenressieeeienns | eveeeevesnriennis | oo 0 07/26/2036| 6FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 04/26/2012| MBS Paydown 0.52000853 8 8 52,984 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 05/26/2012| MBS Paydown 0.517241091 4. 4 17,757 IO 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 06/26/2012| MBS Paydown 0.512566116 9 9 | . 29,997 IO I 0 03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 03/26/2012| Prior Period AdJUSIMENL.........c.cc. [ o [ e | e | e | e | e | e 38 [ s [ e 38 | s S 0 03/26/2037| 1FM.....
47232V EC 2 [JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 04/26/2012| MBS Paydown 0.427174569 2)] e 5,160 IO IR 0 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 05/26/2012| MBS Paydown 0.419556823....... | ..ccooovvervenverinns | voerrnnee 17,764 | il A7,764 | 17,908 | 17,866 | e | e (VX)) — 17,764 S 0 03/26/2037| 1FM.....
47232V EC 2 [JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 06/26/2012| MBS Paydown 0.416890002 @] ... 6,219 | oo | e 0 03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 03/26/2012| Prior Period Adjustment.............. 1316) | v | e | e | e | e | oeneeen0 | e [ [ | 0 03/26/2037| 1FM.....
47232V EH 1 [JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 05/26/2012| Pass-Through LosS...........ccc...u... , 077 [ oo [ | v [ e | e [ [ [ [ 0 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2012| Pass-Through LOSS...........cecvveres | coverenrerneimnrnneinnee | eevmnrnnniseinsneinens | eonnrnnennen 11,380 [ i A TAT2 [ i | e [ e [ | eerverisennnn0 [ [ | oo | oo 0 03/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 04/26/2012| MBS Paydown 0.334450759 9,792 IO 0 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 05/26/2012| MBS Paydown 0.32896788 7,200 0 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 06/26/2012| MBS Paydown 0.318548826....... | ....cooveervverrnrirans | cvrrrirennn 13,683 | i 13,683 [ 013,888 [ 13,830 | o | e (L4 ) [— 13,683 IO I 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 03/26/2012| Prior Period Adjustment.............. , 1999 | v | s | e | e (V1 I S (V1 IR 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 04/26/2012| Pass-Through LOSS..........ccccvverer | covererrenneinnnnneiines | eevmrenneinninnennnes | cevnreinnennnn 15908 | viiireireen8027 | it | v | e | e (1 I v | e (V1 I 152 |04/26/2037| 1FM.....
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47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37......... | ..... 05/26/2012| Pass-Through LoSS...........ccc....... B A04 | oo | e | e | oo (V1 T OO [V I 222 |04/26/2037( 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2012| Pass-Through LosS...........ccc....... ; 15 [ e | e | e [ e (V1 I S 0 04/26/2037| 1FM.....
47232V EQ  1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 04/26/2012| MBS Paydown 0.408658905....... [ ..cccocvrvevrvererinne | vererernneeen 57519 | i 57,519 | i 57,519 | i 57,319 | i | e 28 | e [ e, 28 | s . 57,519 IO 0 01/26/2036( 1FM.....
47232V EQ 1 [JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 05/26/2012| MBS Paydown 0.356343071....... | ccccoovrenrrverrerernne | vvrererenn 142,676 | i 142,676 | o 142,676 | v 142,180 | s | evveirenenee87 [ | s 87 s [ e 142,676 IO I 0 01/26/2036| 1FM.....
47232V EQ  1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 06/26/2012| MBS Paydown 0.34030761 43,732 0 01/26/2036| 1FM.....
47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 03/26/2012| Prior Period AdjuStMeNt..........cco. [ oevververvvrnereninn [ rererrnnveisnneenns | vvrerneneee(25,642) | vivviiiiree 1,588 | o | e | e | vevvenisnnenenns | cvernnnnninnneen0 | e [ [ | v 0 01/26/2036( 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 04/26/2012| Pass-Through LOSS...........ccc...u... § 1954 [ e | e | e [ e (V1 I S 0 01/26/2036| 1FM.....
47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 05/26/2012| Pass-Through LOSS.........cccveerer | covernerenneinenneeinnes | eeevmeensernernneennees | eonsrnneeen D101 | 50,568 | o | e [ e [ e (V1 I v [ 0 01/26/2036( 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 06/26/2012| Pass-Through LosS...........ccc....... A 1883 [ e | e | e [ e (V1 I IO 0 01/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36 I 04/26/2012| MBS Paydown 0.253247754....... | cocovveenevmeeineennee | eevnnninneiee 1207 | el AT,277 | el T277 | et b 1T277 | s | v [ e 0 17,277 OO 0 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36 N 05/26/2012| MBS Paydown 0.246944395....... | ...cccoovriveriverrnns | eevvrnieneee 17,080 | e 17,080 | oovieinec 17,080 | e 17,080 | s [ e [ 0 17,060 IO I 0 02/26/2036( 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 06/26/2012| MBS Paydown 0.236376831....... | .cccovvvvevrrverrerirnee | cervrerrnenn28,600 | voiririenn28,600 | oo 28,600 | 28,800 | oo [ v [ e (V1 T . 28,600 S 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 03/26/2012| Prior Period Adjustment.............. [ ocvererreerererinnns [ vrerenenernnnciens | vvrrerieneene(7,038) | coiiiiniieinens(980) | oo | e | e 45,800 [ .o [ e 45,800 | .covvrirnrine OO IO 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/26/2012| Pass-Through LosS...........ccc....... } BA3 | e | e | e | e (V1 T OO 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/26/2012| Pass-Through LOSS..........cueveerer | covernerenmernenineninnee | weemerinnernensnenenees | eonernnenen 12,985 | s 107 | e | v [ e [ e (01 USRS USRI RRRTN IR DUV 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/26/2012| Pass-Through LOSS..........ccccvveves | covererrenmeieniineennee | eevmnenseineinneirnnes | covnrnneeen 14,088 | i 1,955 | s | v [ e [ e 0 0 02/26/2036( 1FM.....
47232V FC  1[JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... | ..... 04/26/2012| MBS Paydown 0.034980166 214,185 | s [ [ (0 [ ST ISP 214,185 v | 0 01/26/2036| 1FM.....
47232V FC  1[JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... |..... 05/26/2012| MBS Paydown 0.015255511........ | coccveeenremerneeinnee | wvrennenn 112,401 | 112,401 | 112,401 | e 112,401 | s [ e [ e (V1 PRI ISR 112,401 IO 0 01/26/2036( 1FM.....
47232V FC 1 |JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... | ..... 06/26/2012| MBS Paydown 0.0.........ccccovverees | veverrerreinirneriens 86,934 OO 0 01/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 06/26/2012| MBS Paydown 0.943870879....... | .ccoveererrnerneriens 22,578 OO 0 01/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 04/26/2012| MBS Paydown 0.341932131 91,043 v [ 0 06/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 05/26/2012| MBS Paydown 0.33300943 . 90,521 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 06/26/2012| MBS Paydown 0.316668872 e . . . . 164,920 [ | e 119 [ [ 119 [ [ 165,775 IO (V1 I 4,316 | 06/26/2036| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | oe. 04/26/2012| MBS Paydown 0.493668872 0 ) | . 26,087 IO 0 | s 81 |01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......cooc. | vover 05/26/2012| MBS Paydown 0.480437739....... | cccooveevmrvmerrnerirnne | corneerneennd 62,479 | oo 62,479 | covvrerens 62,479 | .ovvvreenn. 62,426 ORI [ . 62,479 OO (VN I 240 |01/26/2047(1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......ccocc. | s 06/26/2012| MBS Paydown 0.476184286....... | .cccoveeerrenrrnerirene | ceneerneennd 20,085 | ..coovrvrnee 20,085 | ..ocoovneens 20,085 | ..oocvvnnene 20,068 O 1|, . 20,085 IO 0 | v 92 |01/26/2047| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.. .. | 04/26/2012| MBS Paydown 0.537604902....... | c..ovvrerevcenneenins | voverirerernn81,262 [ 081,262 | 081,262 | oo 79,047 | s v | e 0 81,262 IO 0 07/26/2037| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.. .105/26/2012| MBS Paydown 0.528368025....... | ..c.ccocrnevrererneernns | cevrrerrnerrn68,858 | 1iiiiirrn.68,858 | oo 68,858 | ivvirrrn86,981 | s [ e [ 0 68,858 e | 0 07/26/2037| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.......... | ... 06/26/2012| MBS Paydown 0.519753644....... [ .cccovrvrevrnnveinns | veerrnneecn84.217 | i B4.217 | i B4217 | 82,487 | s | e | e (V] I . 64,217 SO 0 07/26/2037| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 04/26/2012| MBS Paydown 0.556238642 635 |..... (X1 . 53,162 IO 0 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 05/26/2012| MBS Paydown 0.533208749....... | cecoeeenrirneinerirnns | covnreinnenad 25,175 304 |..... 304 | . 25,175 IO 0 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.. 06/26/2012| MBS Paydown 0.489320354 ..47,976 580 |..... 580 |.. 47,976 | 0 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. . 105/26/2012| Pass-Through LOSS.........c.cveeees | vovreneenerrnerenneinnes | vevnnrinnsrnernneinnens | covvrrnneneen2y385 [ i 1818 | i | e [ e [ 0 | eovveeeereenne | eeveeeieenieesiesienns | eveeeieenseniis | oo 0 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. ... | 06/26/2012| Pass-Through Loss.... v [ e [ [ 12,647 | 9,800 [ [ e [ [ (V1 SO UTORPORPTORRPURPIORIR IUSUTPIORTRRPOO OO 0 02/26/2036( 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 03/26/2012| Prior Period AdJUSIMENL.........ccc. | covvuereeerrnenieriinee | reermerinsinerieninees | cemerineesssinssenns | e | oneeessssessessnssns | sosssessesssnens | cevoessnens (R1:7) [T IS ({17 I— v | e (V1 IR 03/26/2036| 1FM.....
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47232V GH 9 [JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36 MBS Paydown 0.343354119 18,571 | oo | oo [V I 402 1FM.....
47232V GH  9[JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36 MBS Paydown 0.324615459 58,715 | oo [ e (V1 I 1,590 1FM.....
47232V GH 9 [JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36. MBS Paydown 0.300077678 76,885 | ..oovvvvrienins [ e (V1 I 2,499 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. Prior Period AdJUSIMENL........cccco. [ ovrerieiinnerniinns [ [ | e | e | seoeeneenne | e 10,985 | [ e 10,985 i v [ | e (V1 IR 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. Pass-Through LOSS........cocevvvees [ onrerreiienieeiieninnns [ v | evverienieen 516 | 009,367 | s | e | cevenississninniins | cevvessssssnnienes | venenissnienieens0 | vevesesiesinnns [ sonriesssisssesiesinns [ onssssessnns | veves 0 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. Pass-Through LOSS........ccvevrvens [ ovrneneiinnsrnninens [ [ v 92,381 | i 1954371 | s | e | e | e | vernennnnneneen0 | v [ [ | v 0 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36 Pass-Through LOSS........coevvvens [ conrerrerinnneirnninnns [ ovnrerseiiersssnien | eevvernerene32,389 | it 11,018 | s | e | vevenissisnnniins | vevvensnssnienes | verseinsnrnninens0 | veversnisninns [ v [ ovessennnnns | veees 0 4FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37. MBS Paydown 0.545375139 52,055 | .ooeeereriei [ 0 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37 MBS Paydown 0.536625178 62,360 | ..oovrverienis [ e 0 1FM.....
472334 AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37 MBS Paydown 0.523658754 92,410 | cvvvvererren [ s 0 1FM.....
47233C  AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46 MBS Paydown 0.504019395 3,985 | oo | e (V1 I 42 1FM.....
47233C AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46 MBS Paydown 0.499772333 3,801 | oo | e (V1 IO 48 1FM.....
47233C  AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46 MBS Paydown 0.495482558 3,839 | e [ 0 | oo 57 1FM.....
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014 Paydown 100.0.......ccovrvverirmrenes | verrrererriierinniens 45 [ 29 [ 29 | e | e 16 | [, LS - 45 | e [ e (V1 IR 4z......
048677 AA  6|ATLANTIC MARINE 5.535 06/01/2022.. Sinking Fund Redemption 100.0. |. 49,500 | ..oovererierins | e 0
049164 AK 2| ATLAS AIR 98-1 A7.38 01/02/2018 Sinking Fund Redemption 100.0. 21,385 0
049164 AK 2| ATLAS AIR 98-1 A 7.38 01/02/2018... Sinking Fund Redemption 100.0. |. 19,019 [ oo [ 0
049164 AK 2| ATLAS AIR 98-1 A 7.38 01/02/2018 Sinking Fund Redemption 100.0. | .....ccoveeverrnrrinens | voverrneenn 19,136 [ 19,136 | 019,294 | 19,517 s e 23) | e | e 23) | i 19,136 | oo | e 0 -
049164 AU 0| ATLAS AIR 99-1 A-1 7.20 01/02/2019. Sinking Fund Redemption 100.0. | ......cooevvevvmnrivens | crverrneeeend,5T7 [ i ,877 | 9,565 | 9,564 | s [ | v |0 i 9,577 | oo | e 0 .
049164 AU  0|ATLAS AIR 99-1 A-1 7.20 01/02/2019. Sinking Fund Redemption 100.0. | .....cccovvvvvrvverinens | voverernennnn 20,489 [ 20,489 | 20,464 | i 20,462 | oo [ v | [ | 20,489 | .o [ 0 B
049164 AU  0|ATLAS AIR 99-1 A-1 7.20 01/02/2019... Sinking Fund Redemption 100.0. |. 20,612 | e [ 0 I
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29 MBS Paydown 0.222952357 38,781 0 4AM.....
493268 BY 1 |KSLT 2004-A 2A2 ABS FLT 10/28/2041 FB... MBS Paydown 0.502354646....... | ...coocrsernrrnnerinnns | rneenn..859,969 | ...........859,969 | ............803,533 | ...........804,089 | ...ccooovirimmirne | verereen8,882 | i | s 859,969 | ...ovvvereres | oo 0 1FE......
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 06/27/2025 MBS Paydown 0.246617593....... | cccvvverveevvrvnnrivens | cvvrrennn 143774 | 1 143,774 | 103,517 | 128,299 | s | 00000012,205 | i | e 1205 [ | e 143,774 | oo | e 0 1FE......
49460W ZZ  5|KINETIC CONCEPTS TLB-2 LIBOR+525 11/4/16 Paydown 100.0.......ccovvvrerrrerernes | vevrverrrneenersnniinens | eoverrnnenn 12,500 | i 12,500 | v 12,125 | e 12,133 367 | 12,500 | .ovoeveciens | e (V1 IO 411 47.......
50075N  AH  7|KRAFT FOODSINC 6 06/01/12 Maturity 100.0.......ccvevemerernens | eevrneinerineiseninens | rverienena 731,000 [ i 731,000 | .ocvvrnees 819,590 | ..coooneee. 736,328 | ..ovvvvrirerrecns | eereeend(5,328) | oo [ i ((37.2: ) P 731,000 [ .ovvevrieninns [ 0] . 22,844 2FE......
051157 AG  0|AUGUSTA VI 96A3 7.375 4-15-13 Sinking Fund Redemption 100.0. | ......coocvevrrverrens | wrvrrennnnd15,905 | i, 415,905 | ..........443,895 | ... 419,316 | oo | e 1.214) | s | e (1,214) | i | s 415,905 | .ooovvvvrerrns | e 0 . 15,336 4AM.....
515074 AA  0|LANDMARK LEASING 6.20 10/01/2022.... Sinking Fund Redemption 100.0. | .....ccovevevernernens | rrerennnn 263,105 | v, 263,105 263,105 [ .oovvreereres | oo (V1 I 8,156 | P
52518R BE  5|LSSC 2002-GE1 A SEQ CSTR 7/26/24 MBS Paydown 0.020655045....... [ ..ccoecrrrrvrirrnrinens | covvvrrnecren,099 [ i, 4,099 4,009 | [ (01 I 1Z%.......
52518R BE  5|LSSC 2002-GE1 A SEQ CSTR 7/26/24 MBS Paydown 0.020274228 K78 IR I (V1 IR 1Z......
52518R BE  5[LSSC 2002-GE1 A SEQ CSTR 7/26/24 MBS Paydown 0.019869943 3,962 | oo | e (01 1Z%.......
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035.. Prior Period Adjustment. (3,001) [ oo [ e 0 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035.. MBS Paydown 0.61492580 2,999 0 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035.. Pass-Through LOSS.........ccuueveiee | vervnrenmrvnninernens | coveresnniennineiiens [ cvverinennnnen 3,179 [ iiiieinnn,309 | i | e [ e | o0 [ [ | v | oo 0 1FM.....
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035 MBS Paydown 0.605295178 26,131 | oo [ e (V1 IO 599 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035 Pass-Through LoSS........ccvevevens [ ovrvrirerinnnenninnns [ | 8,888 | o685 | oo | v | e | v | vervennnnneneen0 | e [ [ | v (1 I 204 1FM.....
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52520M CE 1 [LMT 2005-2 3A7 SEQ 5.50 12/25/2035............ccoceeree | verer 06/25/2012| MBS Paydown 0.599928508....... | .cccvveerrrnmrirerirene | covrvinniane 17,510 | oo 17,510 | oo 12717 | 13,854 | e [ i | s | e | . 17,510 OO [V I 482 |12/25/2035( 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..........c.ccoeuree | vevee 06/25/2012| Pass-Through LOSS............cveeees | covrenernnersnereneesnns | sevesernneriesesneennes | ceenseesssnnn 2,003 | e 1885 | s [ | | e [0 |, v | e (U IS 55 | 12/25/2035| 1FM.....
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037........c.cconee | vonce 04/25/2012| MBS Paydown 0.740915007....... | ccccvevereemerrnerirnne | ovvinnes 2,605,049 | ......... 2,605,049 | ........1,693,282 | ........2,120,927 | ...ccccooovmrinees | c00rn84,037 | oo | 84,037 | s | 0000000.2,605,049 [ i [ e 0 06/25/2037| 1FE......
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037... N 05/25/2012| MBS Paydown 0.667953894....... | .cccovvvrvverrenirene | ovrris 1,605,144 | ......... 1,605,144 | ........1,043,344 | ........1,306,845 | ......cccceorvrirer | +0eee263,309 | .oooiivririinins | 000e0263,309 | oo | v 1,605,144 | i | 0 06/25/2037| 1FE......
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.......ccccce. | ceree 06/25/2012| MBS Paydown 0.64086729 595,905 | ............595,905 | ...........387,338 | .......... 485,162 | .ooovvivrverieries | 078,425 | s | 000 78,425 [ i | 0000000595,905 | oo [ 0 06/25/2037| 1FE......
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 04/25/2012| MBS Paydown 0.657720146....... | ..ccccoovrriverrerrnns | vvrrnnnn. 164,086 | ........... 164,086 | ........... 145421 | ..o 154,920 | oo | 3,008 [ i | 3,008 [ s [ e 164,086 | s | s 0 09/25/2035( 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 05/25/2012| MBS Paydown 0.640914136....... | .ccccovvvrerrereriennns | crvrerieens 167,421 | v 167,421 | oo 148,377 | oo 158,069 | .cooovveerierins | e 3479 | e | s 3479 | e | e 167,421 v | e 0 09/25/2035| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 06/25/2012| MBS Paydown 0.626302003....... | ..c.ooverereererneinns | cereerienes 145,566 | ............ 145,566 | ............ 129,008 | ..covvvne 137,435 | oo | e 2,541 | o [ e 2,541 | s | s 145,566 IO 0 09/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 04/25/2012| MBS Paydown 0.299256793....... | .ccccovvvverrverrerenee | vevrrreneeed 91,673 | i 91,673 | it 87,151 | 87,092 | s | 03,892 [ i | 3,892 [ e . 91,673 IO I 0 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 05/25/2012| MBS Paydown 0.29510493 89,680 I 0 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 06/25/2012| MBS Paydown 0.292026226 66,500 IO I 0 12/25/2035| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037..........ocvvvveer | vevee 03/25/2012| Prior Period Adjustment.............. 1809 [ [ | [ [0 629 e | (01 S 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ocvvrveer | vevee 04/25/2012| MBS Paydown 0.436015871....... | c.cccocvvvvvrvcirnriinns | evviirieeneen 3,317 | e 3317 [ 2156 [ el 1761 | i | e 163 [ | i 163 [ 3,317 O 0 | oo 56 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccrvvervves [ venee 05/25/2012| MBS Paydown 0.432436516....... | .cc.covvvvrrrerirerines | vevvvrirneiinn 8,043 | .o 8,043 | oo 5228 | ..coovrs 11,399 [ | e 1127 [ | e 1127 [ 8,043 OO 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ocvvrveer | vevee 05/25/2012| Pass-Through LOSS........c.ucveerer | coverneremernenineninnee | weevmerinnernensneneinees | eonerineenen 13,433 | it 8 73T | e | v [ e [ e (01 USRS USRI RRRTN IR DUV 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........covvvrveer | veree 06/25/2012| Pass-Through LOSS.........c.cvuvveres [ overermnreeennneninns [ rernerernsnneinniens | evvrnennen 21,315 | 13,855 | i | v | e | oo 0 0 01/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037... IO I 04/25/2012| MBS Paydown 0.473478253 . . A4 | 10,883 | e [ s 0 14,472 v | 0 05/25/2037| 1Z........
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.......cocomvvevmres [ e 04/25/2012| Pass-Through LOSS........c.coueveerer | covernerenmernenneeinnee | eeermeninsernernenennees | eonnrnneeen 21,211 [ 8,489 | e | cevvneriieniineins [ e [ e (V1 I IO (V1 I 05/25/2037(1Z........
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........cccovvvmrns [ v 05/25/2012| MBS Paydown 0.466589242....... [ ...cccovvrrrmrreinns | vevvrereneeen 18,592 | 118,592 | i 5,671 | 15,723 | i | e | e (V1 I . 18,592 IO I (V1 I 05/25/2037| 1Z........
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........cocovvverere [ v 05/25/2012| Pass-Through LOSS...........ccc..un.. 1958 | 10,052 | oo | s | e | e (1 I S (V1 IR 05/25/2037(1Z........
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037... e 06/25/2012| MBS Paydown 0.463440575....... [ .cccovvvrvevrnnrerinns | corverenneene 3,718 | i 5,718 | et 1744 | i 7186 | s | e | e 0 5718 v [ 0 05/25/2037(1Z........
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........ccccovremrre [ v 06/25/2012| Pass-Through LOSS...........cveevees [ corerermrinnirnnneiinnes [ revrnrrerenisneieninns | evvernnnnened 17,843 | i 5,442 | e | v | erveinneineiininns | veves 0 0 05/25/2037
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 04/25/2012| MBS Paydown 0.458778033 923 | ... 923 327,591 IO 0 07/25/2047
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 05/25/2012| MBS Paydown 0.458143975 120 |..... 120 [ . 22,457 IO I 0 07/25/2047
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 06/25/2012| MBS Paydown 0.457526037....... | ccccveveveenerrnerirene | cerneerneenns 21,886 | .cooovrrrne 21,886 | ..ooverneens 18,939 | .ooovrvrs 19,093 120 | ..... 120 | oo . 21,886 OO 0 07/25/2047
526020 ZZ 8|LENDER PROCESSING TL B L+450 8/14/18............ | ..... 06/29/2012| Paydown 100.0.........evvvrerereeinns | ceverrerierineeineniene | eeneeiineinns 16,250 | .covovrennc 16,250 | cooovvrennes 15,997 | v 16,004 | ..o | e LS [T ISP LI - . 16,250 IO 0 08/14/2018
53079E AC  8|LIBERTY MUTUAL 5.75 03/15/2014 o 05/07/2012| Cash Tender 107.248..........ccoce. | voveneeverrimernenirnne | overnd 6,434,880 5,983,984 | ...cocovvrvvrine | v 18,016 | s | e 18,016 | e | s 6,000,000 | ..ooeveerrinnnns [ e 434,880 |..... 434,880 |..... 222,333 |03/15/2014
54323M  AJ 7 |LONGVIEW POWER TL FAC L+475 2/28/14. e 06/29/2012| Paydown 100.0.......... 4,333 OV I (V1 IO 89 |02/28/2014
547777 ZZ  8|LOWER BRULE COMM PR+200 11/30/2030............ | ..... 05/01/2012| Paydown 100.0.........cvrvrreernees [ orereernnirenninsiinnns | ervveerenines 46,223 46,223 IO I (1 I 242 | 11/30/2030
547777 ZZ  8|LOWER BRULE COMM PR+200 11/30/2030............ | ..... 06/01/2012| Paydown 100.0........couevererereeine | vorererieernerieniens | cereevneennsd 46,474 46,474 OO [V I 503 |11/30/2030| 1FE......
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34..........ccoccovres | o 04/25/2012| MBS Paydown 0.92864699......... | ..cccoevvviiniiivcrrans | e 381,665 | oo, 381,665 381,665 IO I 0 02/25/2034( 1FM.....
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34.... B 05/25/2012| MBS Paydown 0.89641744......... | ccccovvevvrvverirerirens | ovreennn 372,574 | e, 372,574 | oo 371,642 | i 371419 [ | evvieeeeee(106) [ e [ veeeeneens(106) [ e | e 372,574 [ s [ e 0 02/25/2034| 1FM.....
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34........cccovvvviee [ 06/25/2012| MBS Paydown 0.86495667 ..363,687 0 02/25/2034| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033 e 03/25/2012| Prior Period Adjustment B (01 I 09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........ccocoomvrrmrrs [ e 04/25/2012| MBS Paydown 0.84011389......... | ceeereeveermerricrirens | cerneerreennsd A4TT1 | s 44,771 e 0 2,342 |09/25/2033( 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........cccovvremnis | v 05/25/2012] MBS Paydown 0.81086781......... | ccoevvieeivniiirciirens | e 48,256 | ..coovernn 48,256 48,256 IO (V1 I 3,159 |09/25/2033| 1FM.....
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55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........ccocovvrvmrns [ s 06/25/2012| MBS Paydown 0.78150283......... | ccccovvvvnreneriverrene | cervirenrn 48,452 | i 48,452 | 45,212 | 40,493 | s | 2,810 | o [ v 2,810 | 48,452 | ...coovvvvirrns [ 0 09/25/2033| 1FM.....
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018.........ccocvvres | cerne 04/25/2012| MBS Paydown 0.06175818......... [ ccccovvververncrerinns | crverrenen 119,497 | i 119,497 | 115,389 | e 116,807 | s | e 2,096 | oo | e 2,096 | .oovereriein | s 119,497 | oo [ 0 06/25/2018| 1FM.....
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018........cccocvvres | o 05/25/2012| MBS Paydown 0.059889........... 565 |..... 565 | ..ooreerirens 41,109 [ [ 0 06/25/2018| 1FM.....
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018..........ccccovvres [ v 06/25/2012| MBS Paydown 0.05651478......... | ccccoovvvnreneriverrene | covvrrenneec 74,286 | i TA246 | il T1,694 | i 72,575 | s | v 1,281 [ e | i 1,281 T4,246 | .o [ s 0 06/25/2018| 1FM.....
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033.........ccccvvres | coree 04/25/2012| MBS Paydown 0.10491989 52,238 0 07/25/2033| 1FM.....
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033..........cccovures [ e 05/25/2012| MBS Paydown 0.0991385 37,001 | [ e 0 07/25/2033| 1FM.....
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033..........cocovres | coree 06/25/2012| MBS Paydown 0.09659772 16,261 | .ovvovveveiiens [ e 0 07/25/2033| 1FM.....
55274Q AK  1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........ | ..... 04/25/2012| MBS Paydown 0.90331681......... [ cccoevvereervererinn | cvrveenn 155,435 | 155,435 | ... 140,668 | ... 140,047 | oo | o857 | s [ e 857 | i | v 155,435 | oo [ e 0 06/25/2036( 1FM.....
55274Q AK 1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........ | ..... 05/25/2012| MBS Paydown 0.89317611......... | cevvevereemrrverrerernne | wvrreeenn 152,111 | 152,111 | 137,660 | i 137,052 | s | a5 [ | 59T [ [ e 152,111 | oo [ 0 06/25/2036| 1FM.....
55274Q AK  1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........ | ..... 06/25/2012| MBS Paydown 0.87279068......... | ..ccocvorervernrrerinn | crvereeenn 305,781 | 11iriii305,781 | 1o 276,732 | 1i0275,509 | oo | e 18,494 | s [ e 18,494 | i | v 305,781 [ .oveeeeenenins [ 0 06/25/2036| 1FM.....
55277@ AA 6| WALGREEN CO-HALTOM 6.69 02/15/2019............. | ... 04/15/2012| Paydown 100.0............cc.... \ 9,513 | oo | 0 02/15/2019|1...........
55277@ AA  6|WALGREEN CO-HALTOM 6.69 02/15/2019............. | ..... 05/15/2012| Paydown 100.0........ccceverrerirene | cvvrreernerienieeenee | veersrinenin 9,566 9,566 | .ovoevrrriiins | e 0 02/15/2019| 1...........
55277@ AA  6|WALGREEN CO-HALTOM 6.69 02/15/2019............. | ..... 06/15/2012| Paydown 100.0........cceverierrrenne | cevereeemeinncrieeenes | ceerineisein 9,619 9,619 | oo | e 0 02/15/2019| 1...........
55277@ AA  6|WALGREEN CO-HALTOM 6.69 02/15/2019............. | ..... 06/15/2012| Paydown 127.3950271.........ccccee | vovernmvemrmmerirenirene | ovrrenes 2,548,919 | .........2,000,800 | .........2,156,992 | ........2,094,234 | .....cccccvvrirus | crrens (95,986) [ ..ovevverrerines | v (95,986) | ..ovvvverereries | cereens 2,000,800 | .coovrerrinnien [ e 548,120 |..... 548,120 02/15/2019| 1...........
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 03/25/2012| Prior Period Adjustment e 1,014) | e (1,031) | i858 | e | e | v | oo 0 (1,014) | oo [ 0 11/25/2036| 1FM.....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 04/25/2012| MBS Paydown 0.45131514......... | coceoevvvnrvrmerneernee | evrnrrinnnnen 1,363 | 1,363 | e 1,097 | o801 | s [ [ 0 1,363 0 11/25/2036| 1FM.....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 04/25/2012| Pass-TAroUGh LOSS.........cvvvrereres [ corerererinninrieiinnes [ revrsrmersesisneensinis | sivnsessnnnsienieensd. | coevnsissssnienenn@ | evevessssssssssniesns | svnssssssiessenssnns | evssessessssinssans | veves 0 [ oo | eeveeeeeeseeneeeesnees | eeereeeesncsees | e 0 0 | 11/25/2036| 1FM.....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 05/25/2012| MBS Paydown 0.44112408......... | cccoveeeeeremernerirnns | cerneeiiseins 15,536 | covvvereeen 15,536 | v 12,506 | oo 19,643 | oo [ | e (V1 I 15,536 | oovveeereiriens | e (V1 I 191 | 11/25/2036| 1FM.....
576431  AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 05/25/2012| Pass-Through LOSS..........cccvverer | voverereenrrnerinenernee | eeemmeesnnnernennnens | eoverveneen 171,942 | i 1443 | s | e [ [ e (V1 SPOOROSTOSPORN FOPOPPORPTORPTORRPOOROPR IVPOPPITPPOPPOO OO [V R 221 [11/25/2036( 1FM.....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 06/25/2012| MBS Paydown 0.43413636......... | ccccevevverrnerireeenee | veernvrinenand 6,789 | .ooovrreern6,789 | 5,465 | 13,468 [ | e [ (1 I 6,789 | oo | s 0 11/25/2036| 1FM.....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 06/25/2012| Pass-Through LOSS.........c.covveres [ orerermnvecennineninnns [ rernerernsnnernniens | ervvrnennnnnd 16,168 | i 13,014 | | e | e | e 0 [ | eevereeieeeeneesses | eeenieeresinn | s 0 11/25/2036| 1FM.....
576457 AA 5| MARM 2007-HF2 A1 SEQ FLT 09/25/2037............... | ..... 04/25/2012| MBS Paydown 0.49301885......... | ccccvereevrriverreernee | wovrnrnnenn 133,704 | 133,704 | 102,116 | i 100,604 | s [ e [ e 0 ...133,704 0 09/25/2037| 1FM.....
576457 AA 5| MARM 2007-HF2 A1 SEQ FLT 09/25/2037........ccocce. | evee 05/25/2012| MBS Paydown 0.48828555......... | ccccoocvnneeneineennes | ceereerneen 94,666 | i 94,666 | v 72,301 | v 71,230 | s [ e [ e 0 94,666 | ...covvererrerns [ 0 09/25/2037| 1FM.....
57645T AA 5| MARM 2007-HF2 A1 SEQ FLT 09/25/2037.........ccco. | ceoe. 06/25/2012| MBS Paydown 0.4850332........... 680 | coirennd8,944 | e [ | (V1 T 65,047 | ..oovrvvrinnr [ e 0 09/25/2037| 1FM.....
580169 AM 2| MCDONNELL DOUG 9.75 04/01/2012........ocvervvernes [ e 04/01/2012) Maturity 100.0........cveuevereerrereinns | vevererrerrnerieninee | ovevnns 3,800,000 | ......... 3,800,000 | ......... 5,092,981 | ......... 3,847,682 | oo | s (G517 R I (47,682) [ ..ovvrrerrinne 3,800,000 | .coovverrinrens [ eenne 0 04/01/2012| 1FE......
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... |..... 05/25/2012| MBS Paydown 0.53335184......... [ .cccovvverernrirerinn | crvrireenns 354,100 | ...ccoonee. 354,100 | ..cvvrnene 249,640 | ............ 249,640 | ..covvvveirins | e 91,841 | v | v 91,841 | e | s 354,100 [ ..cvovrivninns [ 0 03/25/2036| 1Z........
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 06/25/2012| MBS Paydown 0.53316117......... [ ccovvvrevreirreevens [ v 5,658 | covvvrrirerrn 5,658 | 3,989 [ 3,989 [ | i (D] — 5,658 | .o | e 0 03/25/2036| 1Z........
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028...........ccccmsues | o 04/20/2012| MBS Paydown 0.051542238 1555 | coerrieereen8,556 [ e | e | e 0 6,556 | coveoereeereri | oo 0 05/20/2028| 1FM.....
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028...........cccocevver | veree 05/20/2012| MBS Paydown 0.050031109....... [ .ccreerrrerrermrrnerinnns | cevveererenes 15,111 | v 15,111 | v 15,108 | coovvrvrenes 15,111 [ [ [ (V] I 15,111 [ o [ 0 05/20/2028| 1FM.....
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028...........ccccrvuee | e 06/20/2012| MBS Paydown 0.049439792....... | ccccovevvevrerirneenee | veervieirneri 5,913 | o 5,913 | v 5,912 | oo 5,913 | oo [ e [ (V1 T 5,913 [ oo [ [V I 214 |05/20/2028( 1FM.....
59020U ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035...........ccrevvees [ vees 04/25/2012| MBS Paydown 0.32152415......... [ ccccovvverevrvererinns | vererernnnen 18,760 | i 18,760 | 016,321 | 16,354 | i | e Y £ [N (SRR 79 [ 18,760 [ .ovvvverrcrrens [ e 0 10/25/2035| 1FM.....
59020U ZZ 1|MLCC 2005-2 1A SEQ FLT 10/25/2035..........cccoevevvre [ o 05/25/2012| MBS Paydown 0.31772215 150 |..... 150 27,755 | oo [ 0 10/25/2035| 1FM.....
59020U ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035..........c.ccoevevere | e 06/25/2012| MBS Paydown 0.31472446 155 |..... 155 21,883 0 10/25/2035| 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36..........coovvrvverereniianns | veves 04/25/2012| MBS Paydown 0.30427576......... | ccccooereerriverrerrnes | evvvrreeneen 1,465 | i 1,465 | 879 | iiecneB79 | s [ [ 0 1,465 | oo [ s 0 10/25/2036| 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36........c.cvvvrerererernerrnins | vever 04/25/2012| Pass-Through LOSS..........uevveees | vovererinernerineninnee | seerneessssinesssesinees | aevves 70 A2 [ e [ | e [ (V1 SOOI PTORTORTORPORRUOOTR VPRI PO (V1 IR 10/25/2036| 1FM.....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36........c.ovvvrerrenriraciinne | veres 05/25/2012| MBS Paydown 0.3028804........... | ccccovvenrinerineiees | cevrnrrineianns 3,070 | oo 3,070 | v 1,842 | v TA14 | i | e | e (1 I 3,070 | oo | e (V1 I 10/25/2036| 1FM.....
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59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36..........ovrvrerererernrinins | veves 05/25/2012| Pass-Through LOSS...........cccueres | coreeerimmminerienines | seevnmrisnrnerineninens | coveveenesnneens 124 | s [T [T TOOTORN IFVUNOIROTORORN EURPPORSPORRIOROTORS IOV (V1 T OO (V1 I 10/25/2036| 1FM.....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36........cccvvvreverererneernins | veves 06/25/2012| MBS Paydown 0.27795601......... | ceveeeeereernerirerirens | cerverineennd 56,147 | coovvvernens 56,147 | ccovvvrnns 33,688 | ..o 25,251 | oo [ e | e (V1 I . 56,147 v | e (V1 IR 10/25/2036| 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36........cccvvvrmrrererernciinne | veves 06/25/2012| PasS-Through LOSS..........cvvveres | covererrmrinerieeines | seernerinssisnsisnesinees | ceeeessneesneenns 910 | v BAB | ..o [ | v | e (V1 I IO (V1 I 10/25/2036| 1FM.....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ..... 04/25/2012| MBS Paydown 0.27088228 39,948 IO I 0 10/25/2036| 1FM.....
59023P AB  9|MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ... 05/25/2012| MBS Paydown 0.27022362 8,887 0 10/25/2036| 1FM.....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ..... 06/25/2012| MBS Paydown 0.26979602 5,770 IO I 0 10/25/2036| 1FM.....
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40.......ccovvverevrnee | vevee 04/15/2012| MBS Paydown 0.542452448 7,691 S 0 | v 147 | 01/15/2040| 2FE......
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40.......cccovvrerevrnee | veree 05/15/2012| MBS Paydown 0.538760982 16,925 v [ (V1 I 405 | 01/15/2040| 2FE......
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40.........cccovvervrernes [ v 06/15/2012| MBS Paydown 0.535626259 14,373 IO [V I 413 |01/15/2040| 2FE......
59549N  AA 1 |MID-STATE TR6 A1 SEQ ABS 7.34 7/1/35.... e 04/01/2012| MBS Paydown 0.201074074 ...100,454 OO (1 I 3,687 |07/01/2035| 1FE......
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030 e 04/01/2012| MBS Paydown 0.07887953 ...155,500 IO I (1 I 6,477 |04/01/2030| 3AM.....
59549W AA 1| MDST 11 A1 4.864 07/15/2038.........ccovvvmerererermeernnns | e 04/15/2012| MBS Paydown 0.448297112 10,309 S [V I 167 |07/15/2038| 2FE......
59549W AA 1| MDST 11 A14.864 07/15/2038.........ccocrevmrerrnrrers | o 05/15/2012| MBS Paydown 0.446248501 16,389 OO IO (V1 I 332 |07/15/2038 2FE......
59549W  AA 1| MDST 11 A1 4.864 07/15/2038...........covvvverererernrennns [ e 06/15/2012| MBS Paydown 0.443805049 19,548 OO [V I 475 |07/15/2038| 2FE......
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045.. B 04/15/2012| MBS Paydown 0.921147156 38,955 | 0 12/15/2045| 1FM.....
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045...........ccccoeuvre [ e 05/15/2012| MBS Paydown 0.91817142 20,830 0 12/15/2045| 1FM.....
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045.. B 06/15/2012| MBS Paydown 0.912881969 . . 37,026 v | 0 12/15/2045| 1FM.....
60253X AA 3| MCS VA 1 CLO FLTR 3/26/2013......c.ovvvrerererrnrin R.. | 06/26/2012| MBS Paydown 0.262566136....... [ .....coeeereernerernennns | cerneeens 2,949,735 | ......... 2,949,735 | ......... 3,068,020 | ...ccooonee 294,974 | .oovoiiiee | e [ e (VI PRI ISP 2,949,735 IO (VN I 49,970 |03/26/2013|6FE......
604668 AA  1|MRMX 2011-1A A ABS 6.25 10/20/2011.......cccovvvvvres [ e 04/20/2012| MBS Paydown 0.842857143....... | cccovvvvvrvnerrerrnne | ovvies 1,807,143 | ......... 1,807,143 | ......... 1,810,679 | ......... 1,810,654 | ...coovvvrervers | e (328) | cevevrerrrieriie | s (328) | cevvvrerreiinie | v 1,807,143 OO 0 39,968 |10/20/2021| 2AM.....
610000 ZZ 7|MONDRIAN INITIAL TL LIBOR+425 7/12/2018......... R.. |06/29/2012| Paydown 100.0.........ccvevvrrumeris | ovrermerreniseesnseinns | cvrerinees 340,909 | ..o 340,909 | ..ocoornee 327,751 | oo 328,154 | .oovvereices | s 12,755 | oo | e 12,755 | oo | v 340,909 OO (V1 I 9,479 |07/12/2018| 3FE......
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.... N 06/25/2012| MBS Paydown 0.006111531........ [ ccvevmrreermrverinnns | vervvrveeenen 1,299 | i 1,299 | i 1,330 | oo 1,308 | v | s (1)) [ 1,299 OO I (01 IO 35 [07/25/2017| 1FM.....
61746W UZ  1|MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.........cccee. | cerne 04/25/2012| MBS Paydown 0.00163342 257 172 TN IO BV 0 251 0 5 | 04/25/2017{ 1FM.....
61746W UZ  1|MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.... N 05/25/2012| MBS Paydown 0.00157504......... [ cccoeevrerrernrreriens | vverernrnennn 198 | 158 | i 161 | oo 159 | o [ e [ e 0 158 IO 0 4 | 04/25/2017| 1FM.....
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17........cccccoee | venee 06/25/2012| MBS Paydown 0.001520311........ | ccveevveerenrrverirens | cerierireceienens 148 | oo, 148 | i 151 | e 149 | o [ [ (V1 T 148 OO 0 4 104/25/2017| 1FM.....
61748A AE 6| MORGAN STANLEY 4.75 04/01/2014.........cccosvvevens | s 06/05/2012| MORGAN STANLEY & CO.....ce. | ovrvrrvrerieeernennns | wvrerirennd 605,588 | ............ 614,000 | .....c...... 587,985 | ...t 606,905 | ....cvvrerercirins | e 1,311 [ | e 131 [ s [ e 608,216 [ ....coorevrrnenne 04/01/2014| 2FE......
61749L AP 6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 04/25/2012| MBS Paydown 0.39941764......... [ .cccovvvevernrirerinns | cvveireens 103,949 | ............ 103,949 | oo 76,078 | oo 76,430 672 | ... (574720 R S 103,949 06/25/2036| 1AM.....
61749L AP  6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 05/25/2012| MBS Paydown 0.39688963......... [ ..ccccovervvvererinn | cverenn 107,440 | 10 107,440 | oo 78,633 | e 78,997 | e | e 909 | s [ 809 | i [ v 107,440 06/25/2036| 1AM.....
61749L AP  6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 06/25/2012| MBS Paydown 0.39591699 41,337 06/25/2036| 1AM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ... 04/25/2012| MBS Paydown 0.50002318 666 SO (V1 I 12 | 06/25/2036( 6FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 05/25/2012| MBS Paydown 0.45471522 87,308 IO (V1 I 2,028 | 06/25/2036| 6FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 06/25/2012| MBS Paydown 0.45464002 145 v | 0 4 106/25/2036| 6FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036... e 04/25/2012| MBS Paydown 0.885238295....... [ ...cccovuvvvrverinns | crerenn 180,169 | i 180,169 ...180,169 IO 0 12/25/2036| 1FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036..........c.coccres | . 05/25/2012| MBS Paydown 0.86967074 ..144,000 ...144,000 0 12/25/2036| 1FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036... e 06/25/2012| MBS Paydown 0.861089012 ....79,381 79,381 IO I 0 12/25/2036| 1FM.....
617526 AD  0|MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............. | ..... 04/25/2012| MBS Paydown 0.681471786....... | .ccccvvvrerrereneeins | cvvverirenns 358,016 [ .coovvene 358,016 | ..cvvvece 223,760 | ..oovvrnee 223,760 | ..oovvverreriens | s 22,180 | oo | e 22,180 | .ovrvverrenes | s 358,016 v | e (V1 IO 435 |11/25/2036( 1AM.....
617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............. | ..... 05/25/2012| MBS Paydown 0.660752852....... | ..c.covvvnrvenreneinns | cvreerienes 331,503 | oo 331,503 | ...ccoonee 207,189 | ..oovvenee 207,189 | oo | e 16,689 | ..ovovvveriecins | s 16,689 | .ooovrvrirrnns . 331,503 IO (V1 IO 496 |11/25/2036[ 1AM.....
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617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............. | ..... 06/25/2012| MBS Paydown 0.652923193....... | .cccovrvrevirerernennns | cveverienns 125,275 | cooovvveenee 125,275 | oo 78,297 | oo 78,297 | oo | v 7,665 | oo [ v 7,665 | .o | s 125,275 OO [V I 224 11/25/2036( 1AM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........cocovvrere | vevee 04/25/2012| MBS Paydown 0.35649636 988 |..... 988 | oo . 85,062 e [\ 98 |06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........coevvrvee | veree 05/25/2012| MBS Paydown 0.35274086......... [ ..ccoevrerevrnererinne | vererrrneren80,781 | 080,781 | 168,260 | oo 68,808 | oo | i 1137 [ e | e 137 [ . 80,781 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037 N 06/25/2012| MBS Paydown 0.34755514......... | ceccovvevnrrenerncrrene | v 111,645 | 111,545 | 94,255 | 95,013 | s | e 1,854 | i | e 1,854 | i [ e 111,545 06/25/2037| 1FM.....
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........ccocorurevns | corne 04/26/2012| MBS Paydown 0.46311124 1,345 10/26/2037| 1FM.....
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37 e 05/26/2012| MBS Paydown 0.454046898....... | ....ccccoovviverrerrnns | vvrrrenenn 110,685 | 00 110,585 | 110,585 | oo 111,159 | s | v (48) [ i | e (48) [ s [ e 110,585 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........ccoccrurevne | corne 06/26/2012| MBS Paydown 0.439929948....... | ..ccccovurvvrmverinns | wvrnrrenee 172,227 | i 172,227 | e A72,227 |l AT3121 | e | e (1077) e [ e (1L077) | e | v 172,227 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 03/26/2012| Prior Period AdJUStMENt.........cccc. | covverrernrinerineiies | cerrerrineiieiieeiinens | cenreieninsiessienes 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 04/26/2012| Pass-Through LoSS............cc....... 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37. N 05/26/2012| Pass-Through Loss.... 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37. N 06/26/2012| Pass-Through Loss.... 10/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ceoee 04/26/2012| MBS Paydown 0.475794072 47,213 01/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037..........cc.. | coree 05/26/2012| MBS Paydown 0.455322254....... | .cccocvvivevrnencrinns | cverennn 312,625 | 1i1000312,625 | 11iri00312,625 | 10 312,625 | oo | e | e [ 0 | v [ e 312,625 01/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 06/26/2012| MBS Paydown 0.452874021 37,387 01/26/2037| 1FM.....
61760D AA  1[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 04/19/2012| MBS Paydown 0.774894318....... [ .cccovovervvrvererinns | creerernn 358,090 | oo 358,090 | ...........352,760 | ...oo0ern353,422 | v | e 036 | e | ereenenen,036 [ | 358,090 12/17/2040| 1FE......
61760D AA  1|[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 05/19/2012| MBS Paydown 0.74923387 ..513,209 ...513,209 12/17/2040| 1FE......
61760D AA  1[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 06/19/2012| MBS Paydown 0.731619988....... [ ..cccoovurvvvrrerinns | creerernn 352,278 | o 352,278 352,278 12/17/2040| 1FE......
61915R  AK 2 [MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035...........c... | ..o 04/25/2012| MBS Paydown 0.3466479%4......... [ ccoovrervnrncrerinens [ cvvvvrineenenn 1,499 | i, 1,499 1,499 08/25/2035| 1FM.....
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035............... | .eoe. 05/25/2012| MBS Paydown 0.34440983......... | ccccoervvrriverrernnne | vevernirvenenenn895 | i 895 895 08/25/2035| 1FM.....
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035............... | ... 06/25/2012| MBS Paydown 0.34239353......... | ccccverevrrvnmerneeinnee | verererernennnneens807 | eviiiiiienirncrne807 | e84 | 802 | s [ i L2 TR IS LA - 807 08/25/2035( 1FM.....
61915R AU  0|MHL 2005-5 A1 SEQ SSNR 12/25/2035.... e 04/25/2012| MBS Paydown 0.42228886 55,701 12/25/2035| 1FM.....
61915R AU 0 [MHL 2005-5 A1 SEQ SSNR 12/25/2035............cccccues | vere 05/25/2012| MBS Paydown 0.41979802 39,886 12/25/2035| 1FM.....
61915R AU  0[MHL 2005-5 A1 SEQ SSNR 12/25/2035.... e 06/25/2012| MBS Paydown 0.41735611 39,102 12/25/2035| 1FM.....
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccocore | venee 04/20/2012| MBS Paydown 0.98160919......... | ccccvervemrrverrerernne | vevrrreneeen 2,504 | i 27,504 | i 27,773 | 27,761 | s 27,504 12/20/2040| 1FE......
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccocvs | vonee 05/20/2012| MBS Paydown 0.979967153....... | ceveveeeeevmerrneriinne | cerneerneenns 27,504 | .o 27,504 | ..ovvernens 27,773 | v 27,761 | oo 27,504 12/20/2040| 1FE......
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccocos | vonee 06/20/2012| MBS Paydown 0.978325115....... | ceveveveeeeneincriens | ceneeineennd 27,504 | oo 27,504 | cooorirnens 27,773 | oo 27,761 | oo 27,504 12/20/2040| 1FE......
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037... e 04/25/2012| MBS Paydown 0.33508345......... | ccccovvvereerneverinns | cvvvrenn 174748 | ATATAB | 132,371 | 138,863 | e | 08,888 | s | 8,858 | i [ 174,748 04/25/2037| 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037... e 06/25/2012| MBS Paydown 0.33308742 25,709 04/25/2037| 1FM.....
654902 AB  1|NOKIA CORP 5.375 05/15/2019......ccovvrvreeerinerrvnrnns | veree 04/16/2012| J. P. MORGAN SECURITIES..... [ .cocovvvrvrvivrrverinne | e 1,840,000 | ......... 2,000,000 | ......... 1,977,970 | ......... 1,982,692 576 |..... LY (T [N 1,983,268 05/15/2019| 2FE......
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035...........co. | vence 04/25/2012| MBS Paydown 0.27394565......... | ccccvererrrnerncrirens | corneeieennd 49,131 | oo 49131 | oo 45,630 | oo 47,183 217 |..... 217 | s . 49,131 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | c..e. 05/25/2012| MBS Paydown 0.26539551.......... [ .ccceevrerernrinerinin | erveereninns 45,230 | .o 45,230 | .o 42,008 | ...covvnire 43,437 288 |..... 288 | .o . 45,230 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.. N 06/25/2012| MBS Paydown 0.26090562 ...23,752 23,752 195 | ... 195 23,752 03/25/2035| 1FM.....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036...........ccovurevns | corne 03/25/2012| Prior Period AdJUStMENt.........cccc. | coverrermreneinerinee | ceneninneinerineninees [ ceneniseeneninsnnnenes | evvereennennn2y 149 | it | cevenerienineins [ eeveriiseinennee | e 0 04/25/2036| 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036 e 04/25/2012| Pass-Through Loss 898 | 2,804 [ [ | [ 0 04/25/2036( 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............couvees [ vonee 05/25/2012| Pass-Through LOSS.........c.ceveeees | covrveerrnersneeineesans | seveserneriesenennnnns | eeeneesinsines 3,939 | i 1,398 [ [ | e [ (V1 I v | e 0 | v 95 | 04/25/2036| 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............cocores | vence 06/25/2012] MBS Paydown 0.56387894......... | .cccoovvvviicniivcirens | e 16,900 | ..oooovvvencee 16,900 276 | ..... 276 | e . 16,900 v | e (V1 I 491 |04/25/2036| 1FM.....
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65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............cocees [ vonee 06/25/2012| Pass-Through LOSS............cueres | covvenrrinerinerinninns | vevvnerinerieseneninnns | cvvnreienions 9,329 | v 3,312 | e | e [ | (V1 T OO [V I 271 |04/25/2036( 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036..............o. | v.oo. 04/25/2012| MBS Paydown 0.74770901......... [ cccoveverververerinn | crrerenn 125,803 | i 125,803 | coeerr00a99,205 | 101,409 [ oo | 2,898 | i [ 2,898 [ | s 125,803 IO [V I 182 | 03/25/2036| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036...........c.co. | oo 05/25/2012| MBS Paydown 0.73700264......... [ ..ccooeverrvrvrrerinns | crrvreen 149,889 | i 149,889 | ..o 118,198 | 1iii120,825 | oo | e 3837 | s [ 3,637 | i | e 149,889 03/25/2036( 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036............c... | ovee 06/25/2012| MBS Paydown 0.72374091......... | cccovevvvivnerverrene | wovreennn. 185,664 | e, 185,664 | ........... 146,410 | ... 149,663 | ..coovvviiiriins | 05,268 | s | 5,268 | [ 185,664 03/25/2036| 1FM.....
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 RE FB...... | ..... 06/27/2012| MBS Paydown 0.98653064 336,734 | 279,489 | 11 279,489 [ v | 8704 [ [ 8704 | | 336,734 08/27/2047| 1AM.....
667040 BP  2|NEF 2006-A A2 SEQ ABS FLT 11/28/2023............... |..... 05/28/2012| MBS Paydown 0.005939438....... [ .cccovvrvvvrreinnns | crrvrerrnn 271,426 | oo 271,426 271,426 11/28/2023| 1FE......
667294 AW 2| NORTHWEST AIRLINE 7.041 04/01/22......c.cocvmerrs [ 04/01/2012| Sinking Fund Redemption 100.0. | .....ccuevvvernerirnes | corverrreennd 80,292 | covvrrrnens 80,292 80,292 04/01/2022| 1FE......
667294 AY 8| NORTHWEST AIR 01 01-B 7.691 04/01/2017............ | ...c. 04/01/2012| Sinking Fund Redemption 100.0. | .....cooevenrineirens | cevveeiireinns 18,348 | oo 18,348 18,348 04/01/2017| 3AM.....
667294 BE  1|NORTHWEST AIRLINE 7.027 11/01/19.....ccccovvriverns [ 05/01/2012| Sinking Fund Redemption 100.0. | ......ccoveverevernevnns | wrvverirenns 148,184 | ............ 148,184 | ... 148,184 | 11,333,728 | oo | v | e [ v [ | e 148,184 11/01/2019| 2AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24... B 04/15/2012| MBS Paydown 0.377781535 19,264 05/15/2024| 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24... B 05/15/2012| MBS Paydown 0.372089977 22,766 05/15/2024( 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.........cccceere | e 06/15/2012| MBS Paydown 0.367002265 20,351 05/15/2024( 1AM.....
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........coovvrmrrns | e 03/15/2012| Prior Period AdJUSIMENL.........cccc. | corveriereirerierines | reinrrinsieiieninens [ cerrneinssineseses [ | onessessseessssinnses | seessesssesnnnes | evvsesnnesnnsennns | eoneenseessennees | soevrseennenennen0 [ [ o, (20,884) 04/15/2029| 6FE......
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........ccocuvmurine | s 04/15/2012| Pass-Through LosS...........ccc....... 04/15/2029| 6FE......
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029... N 05/15/2012| Pass-Through LOSS...........ccc.cun.. . 04/15/2029| 6FE......
677071  AA 0| OHANA MILITARY 5.471 10/01/21......vcvrvvrvircrnnen | venee 04/01/2012| Sinking Fund Redemption 100.0. 10/01/2021| 1FE......
677071 AF 9| OHANA MILITARY 5.675 10/01/2026.... B 04/01/2012| Sinking Fund Redemption 100.0. | . 64,921 10/01/2026| 1FE......
677071 AM 4| OHANA MILITARY 5.462 10/01/2026..........ccocereveruee | v 04/01/2012| Sinking Fund Redemption 100.0. 43,698 10/01/2026| 1FE......
682330 AS  6|ONCOR ELECTRIC 6.37505/01/2012.........ccccvevree | vever 05/01/2012| Maturity 100.0........ccovvverevererinnns | verererirreienineniens , J89) | e | i 2,600,000 05/01/2012| 2FE......
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 06/25/2012| MBS Paydown 0.22724091 71,872 07/25/2035| 1Z........
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035... e 04/25/2012| MBS Paydown 0.27981122......... [ ccccoervereernererinnns | crvvrenn 121,408 | 121,408 | oo 104,715 | 105,649 | e | e 5,409 | s [ e 5,409 | i | v 121,408 12/25/2035| 1FM.....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035...........cocce. | . 05/25/2012| MBS Paydown 0.27707881 39,962 12/25/2035| 1FM.....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035... e 06/25/2012| MBS Paydown 0.26959171......... [ cccoevvereernererinn | crreree 109,499 | 109,499 | i 94,443 | 95,286 | oo | e T0B | s [ e 708 | i | v 109,499 12/25/2035| 1FM.....
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 04/25/2012| MBS Paydown 0.23057513......... | ccceveveerrmerrenirene | ovries 1,160,045 | ........1,160,045 | ......... 1,094,067 | ......... 1,096,954 | ....ovvvvvvirvirs | vvrinn 27,250 | coovrrverrerinns | e 27,250 | .o | e 1,160,045 05/25/2035| 1FM.....
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 05/25/2012| MBS Paydown 0.21925207......... | ccceereeeeeenerrreninee | overnnes 1,132,306 | ......... 1,132,306 | ......... 1,067,906 | ......... 1,070,723 [ .ooovevrinens | e 29,747 | oo | e 29,747 | oo | e 1,132,306 05/25/2035| 1FM.....
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 06/25/2012| MBS Paydown 0.20135106......... [ .cccoevrrrveernrirerinn | coverns 1,790,101 | ......... 1,790,101 | ......... 1,688,289 | ......... 1,692,743 | oo | e 75,295 | coovveevvrncrens | v 75,295 | .ooovvvvrverns | s 1,790,101 05/25/2035| 1FM.....
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 04/25/2012| MBS Paydown 0.16395787 266 | ... 266 |.. 44,325 11/25/2035| 1FM.....
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 05/25/2012| MBS Paydown 0.16258052 306 |..... 306 |.. 37,311 11/25/2035| 1FM.....
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ |..... 06/25/2012| MBS Paydown 0.16158221 , 271 |..... 271 | s . 27,043 11/25/2035| 1FM.....
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........cconee. [ vonee 04/25/2012| MBS Paydown 0.460267625....... | .cccvvvererrrnerirerirens | cornerineenns 31,788 31,788 | oo 30,419 | | i ([ ] [T I (3] — . 31,788 01/25/2036| 3FM.....
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036............ccoo0. | vouce 05/25/2012| MBS Paydown 0.455506592....... [ ...occvrerenrinerinins | vrvveererinns 23,405 23,405 | iierierni22,398 | e | s () IO IR (2] [— . 23,405 01/25/2036| 3FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. ... | 04/25/2012 MBS Paydown 0.58489445......... | cc.ovvvvvvirerinieins | cerervrienend 6,180 L3877 | e 2810 | | e 2,161 | e [ e 2,161 6,180 04/25/2037| 1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. .| 05/25/2012 MBS Paydown 0.5834228.. 4 1,111 04/25/2037| 1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. .| 06/25/2012| MBS Paydown 0.57580255......... | ccoevererrermrverinnns | vvrrvrrennnenedhy 119 | 119 | 2,851 | 2,243 | i | v 1138 | 4,119 04/25/2037| 1FM.....
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37.......cccc0. | vonee 06/25/2012| Pass-Through LOSS........c.cueveerer | cevereremernnennenennee | weermeminnernerneniinees | cevnennnennen 1,834 | o872 | s | e | e | e (V1 [T v | e 0 | v 25 | 04/25/2037| 1FM.....
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073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36............. | v.ec. 04/25/2012| MBS Paydown 0.08865728......... | .cccoernrrrerirerenes | vevrririneiinnd 6,864 | ...cocvvnnn. 6,864 6,864 | ...ooovverrnins | e (VN ISP 64 |08/25/2036| 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36............. | venee 04/25/2012| Pass-Through LOSS.........c.evereres | corerermnrrinerieninee | seernerissrsnerinensnees | eeveesneesneenns B75 | ceoverirerreernn BT | s | e [ e | | e 0 [ [ | | 0 6 |08/25/2036| 1FM.....
073871 AX  3|BALTA2006-4 23A2 SEQ SSNR CSTR 8/36........ccc0. | . 05/25/2012| MBS Paydown 0.08620342 205728 IR IO 0 | oo 24 108/25/2036| 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36. . 105/25/2012| Pass-Through LOSS...........cvenees | corvverrnerirereneenns | cvvverrvernerinnenens | vevverrnnnennnn392 [ v 341 s [ | e [ | 0 [ [ | e | e 0 5 |08/25/2036( 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36. .| 06/25/2012| MBS Paydown 0.07582779 9,410 0 08/25/2036| 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36. .106/25/2012| Pass-Through LOSS...........cccvueees | corvemrrnerinerinniens | crvevniverreneniiens | vevverinnnnnennn 368 [ o400 [ s | v [ e [ | 0 [ [ | e | oo 0 08/25/2036( 1FM.....
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.............. | ..... 04/25/2012| MBS Paydown 0.23980873 60,561 | .vooverererien [ e 0 10/25/2034| 1AM.....
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034............. | ..... 05/25/2012| MBS Paydown 0.23671111 46,464 | ..o | e (V1 I 128 [10/25/2034| 1AM.....
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034............. | ..... 06/25/2012| MBS Paydown 0.23292319 56,819 | .oovvervriens [ [V I 186 | 10/25/2034| 1AM.....
740566 ZZ  0|PRE-PAID LEGAL A TL L+600 12/30/16.......ccosvveeuces [ wonee 04/30/2012| Paydown 100.0.......cc.vvvereneeinse | cerenerrnnrinnennenirene | evnrennenn 101,626 | v, 101,626 101,626 | s | e 0 e 3,218 [12/30/2016| 3FE......
740566 ZZ 0|PRE-PAID LEGAL A TL L+600 12/30/16........ccccrvvvere | vevee 06/29/2012| Paydown 100.0.........cvvvvverernnes [ orermrmerinnsnrerinnns | crrvreern 101,626 | oo 101,626 98,577 3 3 101,626 | v [ (1 I 4,488 |12/30/2016| 3FE......
74432Q  AJ  4|PRUDENTIAL FIN 5.50 03/15/2016.........cecceevrrrerine | conee 05/08/2012| US BANCORP/PIPER JAFFRAY | ....ccvovrrmerirerirnne | overenes 5,574,000 | ......... 5,000,000 | ......... 5,041,950 | .........5,021,940 | .cooovrvvirverins | v (1,697) [ oo | e (1,697) [ oo | v 5,020,243 | ..oovvvvviinnens [ e 553,757 |..... 553,757 |..... 180,278 | 03/15/2016| 2FE......
74432Q  AJ  4|PRUDENTIAL FIN 5.50 03/15/2016.........coecvemmrvmrrene | conee 05/09/2012| US BANCORP/PIPER JAFFRAY | ....ocoomrimrirnerrnne | orrin 5,569,500 | ......... 5,000,000 | ......... 4,985,630 | ......... 4,993,696 | ..ooovcrveiini | w88 | i [ 888 | | 8,994,183 | [ 575,317 |..... 575,317 |..... 182,569 |03/15/2016| 2FE......
749248 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037.......cccocvurer [ e 04/25/2012| MBS Paydown 0.597256863....... | ..c.ccovvrerererenrinns | crvverienns 983,179 | oo 983,179 | oo 871,576 | ....cc.ee.890,577 | oo | 000een37,226 | o | e 37,226 [ | 00983179 [ s [ e (V1 I 1,194 |01/25/2037| 1FM.....
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037........cocoevves | cerne 05/25/2012| MBS Paydown 0.575803988 716,891 | ...cooeee. 716,891 635,514 | ....oi0..649,369 [ ..o | 000 19,885 [ oo | 019,885 [ s | e 716,897 [ [ (V1 I 1,073 |01/25/2037| 1FM.....
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037......c.cvueverns | coree 06/25/2012| MBS Paydown 0.54053084 1,178,723 178,723 1,044,922 0 2,108 |01/25/2037| 1FM.....
74924Y AB  9|RASC 2007-KS3 Al2 SEQ STP 04/25/2037..........cc.. | ceree 04/25/2012| MBS Paydown 0.924962053 314,020 | ............ 314,020 281,441 | 281,441 [ | 0000e8,360 [ e | eeeee0086,360 [ | 314,020 [ [ [V I 214 |04/25/2037(1Z........
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037.........ccccco. | vonee 05/25/2012| MBS Paydown 0.899514657 ....... | .ccovrvrnerrerenernns | wevverirenes 254,474 | ............ 254,474 | ............ 228,072 | oo 228,072 254,474 | oo [ (V1 IO 262 |04/25/2037(1Z........
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037.........c..... | vence 06/25/2012| MBS Paydown 0.876908868....... | .....ccoveverererrrvnns | wrvverirnes 226,058 | ........... 226,058 | ........... 202,604 | ............ 202,604 226,058 | ...coovrvirres [ [V I 314 |04/25/2037| 1Z........
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 04/26/2012| MBS Paydown 0.677055811........ [ .cccoevverevererreriens | verererenner 18,886 | i 18,886 | ovnnn.20,373 | oo 20,154 18,886 | ...cocvvrrvrriens | eeree 0 09/26/2037| 1FM.....
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 05/26/2012| MBS Paydown 0.671641122 11,557 |. 10,829 [ .o [ 0 09/26/2037| 1FM.....
74927B  AK  6|RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 06/26/2012| MBS Paydown 0.65811614 .28,867 |. 27,050 0 09/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ... 04/26/2012| MBS Paydown 0.636158808 299,531 | oo [ e T L [l T i | 301,279 | .ovvvrrieinns [ 0 10/26/2037| 1FM.....
749270 BY 1 |RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | .. 05/26/2012| MBS Paydown 0.627956442....... | ....cccooverrererneenns | wrverirenes 272,019 | oo 272,019 | .o 270,328 | ............ 270,440 156 |..... 156 | oo 272,019 [ oo [ 0 10/26/2037| 1FM.....
74927D BY 1 |RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | oee 06/26/2012| MBS Paydown 0.614142285...... | ..ccovvvnerrrireneenns | corverienns 458,126 | ............ 458,126 | ............ 455277 | oo 455,467 705 |..... 0T TR I 458,126 | ...coovrecrns [ 0 10/26/2037| 1FM.....
749280 AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 03/26/2012| Prior Period AdJUSIMENL.........ccc. | vovereririineieiinee | ceereenseinnsiesiienes [ ceinesneisessssinsies | esrsesisseesnsensiss | eeesesssnsssesssessns | sesessssnsssesens | oeeesinsenens 82 | i [ e, 172 TR IVTRURIRINION SYRTORIROTRN BN (V1 IR 06/26/2037| 1FM.....
749280 AU  9[RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ... 04/26/2012| MBS Paydown 0.372915999 207,888 | ..oovvvereires | e 0 3,397 |06/26/2037| 1FM.....
74928D AU  9[RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 05/26/2012| MBS Paydown 0.366337166 95,354 | .ooovveereenrs | o (V1 I 1,940 | 06/26/2037| 1FM.....
749280 AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 06/26/2012| MBS Paydown 0.341209545....... | ...cccovvrriverrnrrnns | vcenrnnn. 364,200 | ............364,200 | ............369,663 | ..........367,431 | .cooovirvivins | ereeene(3,584) [ o | (3,584 [ e 364,200 | ..cooverrinnins | e 0 8,870 | 06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ... 05/26/2012| Pass-Through LOSS.........cvcveerer | vovereremernerinerenee | veemreiensrnerineneinees | eonvrenneeeni 28,085 | i 11,529 [ o | v [ erverineennninnee | overnennnsennnnes | ovevvereinennneen0 [ [ | e | e (VN I 169 | 06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ..... 06/26/2012| Pass-Through LOSS.........ccoeveeres [ covernrrneriernerernnes [ eernrrennerisnneiens | v 392 | iiiiiiiinienn30 | coviiicciniicinins | e | e | veviverinnneenns | cvernnnnninnneen0 | e [ [ | v 0 6 |06/26/2037| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 03/26/2012| Prior Period Adjustment 1 ) [ e e | e | e (V1 I 03/26/2036| 1FM.....
T4928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 04/26/2012| MBS Paydown 0.31824633 ..434,691 ) ) 434,691 0 ! 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... |..... 05/26/2012| MBS Paydown 0.308457698....... | ..cccovvvvrimirverrans | wovnnennn. 182,764 | oo, 182,764 | ... 186,419 | i 184,928 | oo | e ) ). L A82,764 | [ 0 e 4,567 |03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... |..... 06/26/2012| MBS Paydown 0.296212083....... | ..cccovvvrerrrererneennns | crvverirenes 228,638 | ..o 228,638 | ............ 233211 | e 231,345 | oo | e (2,014) [ oo | s (2,014) [ oo 228,638 | ..o [ (V1 I 6,857 |03/26/2036| 1FM.....
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 04/26/2012| MBS Paydown 0.7598424509....... | .cccovvirvvrnirerinns | coviirienn 125,788 | ..o 125,788 | ..o 118,870 | .ovvveeenee 121,178 407 |..... 407 [ | e 125,788 | oo | e 0 2,306 |08/26/2035| 1FM.....
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74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 05/26/2012| MBS Paydown 0.733230694....... | ..c.cocvevrrrerrerrnns | vvrerrenn 495,378 | e 495,378 | ... 468,132 | i 477,223 | i | v 10,153 | oo | s 10,153 | oo | s 495,378 OO 0. 11,352 | 08/26/2035| 1FM.....
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 06/26/2012| MBS Paydown 0.716590652....... | ..ccoccovervvrnrrerinnns | crrerrennn 309,754 | .........309,754 | ... 292,718 | ...ii298,402 | oo | e 4187 | oo [ e 4187 | oo . 309,754 IO 0 8,518 | 08/26/2035| 1FM.....
749280 AL  1[RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 05/26/2012| MBS Paydown 0.95632726......... [ ..ccoceorirevrncrerinnes | crreennn 367,855 | ............367,855 | ...........356,820 | .........358,784 | .oooovvivirinns | v 6,569 | ..o | e 6,569 | ..o | e 367,855 v [ 0. 10,072 |08/25/2036| 1FM.....
749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 06/26/2012| MBS Paydown 0.924596909....... | .cccoovvevvrreneriverrene | wvvrerernn267,265 | oo 267,265 | ... 259,247 | 260,674 | oo | s 4,634 | oo [ e 4,634 267,265 IO I 0 8,518 | 08/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 04/26/2012| MBS Paydown 0.44937598 156 85,956 0 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 05/26/2012| MBS Paydown 0.44866558......... | ccccoovrevrrrnriirerrene | cvvvrrnnncrsnnh, 888 | i ,688 | 4,524 | 8,538 | s | i 13 | | v, 13 4,688 IO I 0 10/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 06/26/2012| MBS Paydown 0.443092121 116 |..... L[ . 36,779 IO 0 10/25/2036| 1FM.....
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 04/26/2012| MBS Paydown 0.663303129....... [ ..ccoovreenereinns | vererrnnren59,529 | 059,529 | 1o 58,788 | o0 58,790 | o | e 30 [ [ e 30 [ . 59,529 O 0| e 1,157 | 06/25/2036| 1FM.....
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 05/26/2012| MBS Paydown 0.654887887....... | ..cccocovvrenerverrene | cevvrreerne80,896 | iiirirnn80,896 | 179,889 | v 79,891 | s | v 52 | oo | e, £ I . 80,896 IO I (V1 I 1,965 |06/25/2036| 1FM.....
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 06/26/2012| MBS Paydown 0.640434414....... [ .cccovvvirvvcnrireinns | cveneen 138,941 | i 138,941 832 | e | 832 [ [ 138,941 OO (V1 I 4,053 | 06/25/2036| 1FM.....
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 04/26/2012| MBS Paydown 0.891619521........ [ .cccovrverrvvererinnes | crrererrnn 256,793 | 1o 256,793 | vovverern 247,163 | 1o 246,659 | oo [ e (243) [ oo 256,793 IO I (1 I 4,716 | 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 05/26/2012| MBS Paydown 0.874801759....... | cccceuvevrereeeersernns | crvverireees 252,445 | ........... 252,445 | ............ 242,978 | ...ccoonee 242,482 | ..o | e (319) | vevvreerrrrrerne [ e (Y1)} I—— . 252,445 v | e (V1 I 5,790 |05/26/2036( 1FM.....
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 06/26/2012| MBS Paydown 0.848618957....... [ .ccovvvereerneererinnes | cvvvrireenns 393,020 | ..ccoonee. 393,020 | ..coornnnn 378,281 | ....cooee. 377,509 | oo | e 4,065 | oo | e 4,065 | .oooovveeee | s 393,020 IO 0 . 10,805 |05/26/2036| 1FM.....
74930X AX  5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... |..... 03/27/2012| Prior Period AdJuStMeNt..........c.c. | covveervnrrrerierenns | vevverineinenerinens | e e (V1 IR 12/27/2035| 1Z........
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... | ..... 04/27/2012| MBS Paydown 0.951285809....... [ ..cccoovervvrvrrerinn | crverennn 216,295 | i 216,295 | .oooerrn210,347 | 1o 210,347 | i | e8| | ireieenn281 | | 216,295 IO I 0 12/27/2035| 1Z........
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... |..... 05/27/2012| MBS Paydown 0.93539335 ..238,288 238,288 0 12/127/2035
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... | ..... 06/27/2012| MBS Paydown 0.909117056 . 393,982 e | 0 12/27/2035|1Z......
74931 AC  1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE...... |..... 06/26/2012| MBS Paydown 0.974938128....... | ccccoveernerrerenennnns | ceverirenas 443,906 | ...........443,906 | ...........403,954 | .......... 403,954 | ..o | 5186 [ oo [ 5,186 | | s 443,906 IO (V1 I 194 | 02/26/2036| 4Z........
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037........ccoveveriee [ venee 04/10/2012| MBS Paydown 0.750646193....... | .cccovvveerererernennns | crvverienns 147,342 | (ot 147,342 | 85,316 | 85,203 [ i | e 18879 | s [ e 18679 [ | s 147,342 OO [V R 227 |03/10/2037|4FM.....
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037.......ccconevvriee [ vonee 05/10/2012| MBS Paydown 0.745353584....... | ..ccovvvrrerierenennns | crrverieens 120,211 | oo 120,211 | e, 53,289 | .ovrererenn53197 | | e 4,569 | oo [ e 4569 | oo | s 120,211 OO 0 03/10/2037| 4FM......
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037. i 06/10/2012| MBS Paydown 0.739802013 .126,093 155,896 | .oierrrnn.55,800 | oo | i 9,185 | v | e 9,185 [ .o | v 126,093 OO I 0 03/10/2037 | 4FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ... 03/25/2012| Prior Period Adjustment.. (3,258) L(8,853) | cvvuvereirrieieriinins | e | e | oo 0 (3,258) 0 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36... e 04/25/2012| MBS Paydown 0.42818752 ..6,115 181 |..... 181 9,051 IO 0 08/25/2036( 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | v..c. 04/25/2012| Pass-Through LOSS...........ccveres | corveerrmrrnenienenes | sevvvnriserineriienenens | coveresnniins 11,034 | oo TABA | oo | s [ e [ e (V1 T OO 0 08/25/2036| 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36..........c.... | venee 05/25/2012| MBS Paydown 0.420668234....... | .cccvvvevevnernerirene | cerneerneenns 28,689 | ..covrvrne 28,689 | ..ocoooneen. 19,382 | oo 20,093 353 |..... KISK I O . 28,689 OO (V1 IO 438 |08/25/2036( 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | v.nc. 05/25/2012| Pass-Through LOSS..........cevveever | covereremeinernneennes | sevrnneineisseiesinens | conseeseiins 10,524 | oo TA10 | e | v [ e | e (V1 I IO 0 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36... e 06/25/2012| MBS Paydown 0.419116228 . 2,933 , LT | | YT [T (R 73 2,934 S 0 08/25/2036| 1FM.....
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36... e 06/25/2012| Pass-Through Loss rereerrnereen D100 [ 3,486 [ s e [ [ 0 | eevveeeereenne | eeveeereenreeeiesiienns | evceeeveesseniis | oo 0 08/25/2036( 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 03/25/2012| Prior Period Adjustment.............. X JB87) | o [ e [ e | e (V] I SO (01 I 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 04/25/2012| MBS Paydown 0.38030033......... [ .cccoverereerneererinn | verererenneen 74217 | i b 14217 | 7,535 | el 7,870 | s | e (16,303) [ ..vvveerrereeie [ v (16,303) [ ..ovvevecerneenne . 14,217 IO 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 04/25/2012| Pass-Through LOSS..........cccvverer | vovernrrenmeiimninneinee | eevmnensnieninnneinnes | eonerinneeen 21,018 | it A 1140 | s | e [ e [ e (V1 I O 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 05/25/2012| MBS Paydown 0.3687052........... | ccceeeevvrrrerireeernee | ceererenernc53,816 | 53,816 | 028,522 | i 17,668 | o | s (37,555) | .eovvrrrerrernens 53,816 IO 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 05/25/2012| Pass-Through Loss.... 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 06/25/2012| MBS Paydown 0.368313968 . 264 | ... L1 OIS IR (V74 - 499 IO I 0 9 [02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 06/25/2012| Pass-Through LOSS.........c.ccveeeer | covrvmerrnersmeinneesins | vevesernesieseneennnes | ceeneessnsinn 2,240 | oo 187 [ o [ | e [ e (V1 I v | e (V1 IO 40 |02/25/2037| 1FM.....
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccoc0o. | wonce 04/25/2012| MBS Paydown 0.836314656....... | ..c.oovvrrrrnrirneinns | crvverirnes 251,013 | oo 251,013 | oo 197,045 | c.oovvnee 198,461 | .ooovveeiieiies | e 3,945 | o | e 3,945 | oo . 251,013 IO (V1 I 345 |08/25/2036| 1FM.....
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75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocvv. [ vonee 05/25/2012| MBS Paydown 0.820895142....... | ..c.ccovvurirererniernns | wreverrnnn 233,606 | ............233,606 | ............183,380 | .....cc..... 184,698 | ..ooovvvevrverins | e 4127 | o [ e 4127 | s 233,606 | ...coovrvririres [ [V I 396 |08/25/2036( 1FM.....
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocvv. [ vonee 06/25/2012| MBS Paydown 0.808283618....... | ..ccovrvverrerervcenne | wrrvernens 191,085 | ... 191,085 | .......... 149,986 | ............ 151,064 | oo | e 4146 | oo [ e 4146 | oo | s 191,085 | .covoveveriverens | e [V I 388 |08/25/2036( 1FM.....
755920 AF 2| ROCS-NSC-1998-1 6.375 05/15/2017......coovvververranee [ e 05/15/2012| Paydown 100.0.........covvvererneeenne | covernerrennimennennnee | covevenneee T L98T | i T1947 |l T1,376 | TATTO | e | e, 20 | e [ e, 20 | 1947 | [ e 0 2,293 |05/15/2017| 2FE......
75970 AX  4|RAMC 2007-1 AF1B SEQ STP 04/25/2037.........ccooe. | ceoe. 03/25/2012| Prior Period AdJUSIMENL........cccoo. [ ovrrneiiniirreienes [ e [ e | e | v | evoenmeennne | eoneene(29,922) | vvvveivineireins | veereeee(29,922) | oo [ v [ ovrveieisnnns | vevee 0 04/25/2037| 1FM.....
75970 AX  4|RAMC 2007-1 AF1B SEQ STP 04/25/2037........ccccee. | vune 04/25/2012| MBS Paydown 0.25724522 16,334 |. 27,685 0 04/25/2037| 1FM.....
75970 AX  4|RAMC 2007-1 AF1B SEQ STP 04/25/2037........cccoeee | e 06/25/2012| MBS Paydown 0.25659831 (< 2 IR I 0 04/25/2037| 1FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........ccoeves | cevne 03/25/2012| Prior Period AdJUSIMENt.........ccc. | covverrrerrnerirerinee | verrnrrinsrneriiesiinens [ e [ | oesenessessensnssns | soevnesnsesnnens | snnsennennneed0 [ | o0 [ [ | e | e (V1 IS 09/25/2037| 1FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........ccoevee | cevne 04/25/2012| MBS Paydown 0.979864002....... | ..c.coovenevrnerimeenes | ceernrriseia 3,902 | oo 3,902 | covrrierinnes 2,810 | oo 2,837 9 e 9 | 3,902 | oo | e (V1 IO 69 |09/25/2037| 1FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cceee. | covee 06/25/2012| MBS Paydown 0.979205485....... | ..c.coevvvrrrerirerenns | vevrvrirniiend 4,610 [ oo 4,610 | v 3,319 | oo 3,352 | o [ e LI TR IS LI - 4610 | .o [ e [V I 117 | 09/25/2037| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36..........ccoevvurevrnes | veren 04/25/2012| MBS Paydown 0.37487251 323 |..... 323 51,480 | oo [ (V1 IO 874 | 02/25/2036| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........cccoovurererernes [ o 05/25/2012| MBS Paydown 0.37167336 918 |..... 918 | s | e 118,510 | oo [ 0 2,506 |02/25/2036( 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........cccrevevurerunes | vevee 06/25/2012| MBS Paydown 0.3695764........... , 736 |..... 736 | oo 77,680 | cvooveererrens [ s (V1 I 1,964 |02/25/2036| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........occovvvcres | s 03/25/2012| Prior Period Adjustment.............. | coeeeevereeeneeinnernes | vevvnneennd (110,225) | ....one... (111,400) | covvocrenee (98,19B) | ..vvvvvererererrareinns | cevvrerienernenns | cevverieeerieninee | e (VI PRI ISV (110,225) | oo | e (V1 I 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........ccovvcnes [ v 04/25/2012| MBS Paydown 0.484693977....... | ccccovrvverierenrinns | criverienns 131,304 | ..ccveeeee 131,304 | c.ocovveneee 122,540 | oo 94,318 | oo | e 1,329 [ v | e 1,329 [ | v 131,304 | oo | e 0 2,284 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........convvrss [ v 04/25/2012| Pass-Through LOSS........ccueveerer | coverneremernenineninnee | weemerinsernenineniinees | eevvmeensennenssD T8 [ e B39 | i | cevvveniieniineens [ cvvverinseneninnee [ e (01 OO IO USRI O (U I 10 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 AI6 NAS 5.22 7/25/34..........cocovvcres | vevee 05/25/2012| MBS Paydown 0.47270298 906 |..... 906 86,607 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ccovvvres [ v 05/25/2012| Pass-Through LOSS...........cvevvees [ corerermrenniineireiinnes [ revrnrrerenisneinninis | svnnernnnnnns3y325 | vvvrierinninn3y 103 | oo | v | erveinseneiininns | veees (V1 TSSO U U DU 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ocovvvnee | 06/25/2012| MBS Paydown 0.466821613 445 | ... A45 | e 40,982 | ..covovvercins [ 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........ccovvcnes | 06/25/2012| Pass-Through LOSS...........cvuvveres [ corerererenninnneiinnns [ rernerernnnsiinnins | vvcvnennninnnnedy 129 | i 2,920 | oo | covrisvennsnnns | ervennensiininns | veves 0 [ e | v [ 0 07/25/2034| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........ocvvvee | e 04/25/2012| MBS Paydown 0.31028006......... | «cccvereveernerrrerernee | covvvrirneeec 21,547 | 21,547 | 21,542 | 21,485 | s [ e [ (1 I 21,547 | e [ 0 01/25/2032| 3FM.....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32.......ccccoovvee [ venee 05/25/2012| MBS Paydown 0.309625594....... | .cccoovvevnrvmrinneraes | evrnrrinnnne 1,963 | i 1,963 | e 1,963 | e 1,958 | s [ [ 0 1,963 | oo [ e 0 01/25/2032| 3FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........ocovvee | e 06/25/2012| MBS Paydown 0.30853008 0 3,287 0 01/25/2032| 3FM.....
760985 M7 3| RAMP 2004-RS1 AIBA SEQ STP 01/25/34.........ccce. | .. 04/25/2012| MBS Paydown 0.557921735....... | ccccovevnvrrnerneennne | cvvneernnnense B, TTA | i 774 | i 5,413 | i 5,440 | s | i LS [T IS 16 N A R PO 0 01/25/2034( 1FM.....
760985 M7 3| RAMP 2004-RS1 AIGA SEQ STP 01/25/34.........cccoee | venee 05/25/2012| MBS Paydown 0.556408987....... | .cccovvvrrnerrerrene | crvnerirencenn 3,328 | 3,328 | 3,120 | e 3136 | s [ v LT [N IS 13 | 3,328 | oo | e (V1 I 78 |01/25/2034| 1FM.....
760985 M7 3| RAMP 2004-RS1 AIGA SEQ STP 01/25/34.........cccce. | .. 06/25/2012| MBS Paydown 0.551913239 143 |..... 143 [ 9,891 | oo [ e (VN I 279 |01/25/2034| 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 04/25/2012| MBS Paydown 0.557921734 w3 | 3 | s 1,312 | e [ (V1 IO 24 101/25/2034| 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 05/25/2012| MBS Paydown 0.556408986 O TN 3 756 | oo [ 0 01/25/2034| 1FM.....
760985 M8 1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 06/25/2012| MBS Paydown 0.551913238....... | cccovererrermernernnne | cevnerinnnennn 2,288 | 2,248 | 002,023 | 2,039 | s [ i LV [T ISP 10 2,248 | oo | e 0 01/25/2034( 1FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.........oovvvvues [ o 06/25/2012| MBS Paydown 0.494239914 1] I 102 [ o [ 0 3 | 04/25/2033( 4FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 04/25/2012| MBS Paydown 0.745098549 o TN K 2,039 | oo [ e 0 | s 36 |03/25/2034| 1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 05/25/2012| MBS Paydown 0.744459398 4. 4 | 2,448 | .o | s 0 | v 54 |03/25/2034| 1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 06/25/2012| MBS Paydown 0.741909407....... | ccccovervvrrvverrerrnne | ervrverrnnees 766 | ciiiiiriirecn 9,766 | e 8717 | 8763 | s | v 20 | e [ e, 20 9,766 | .oovvrviriens | e 0 03/25/2034| 1FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.........ccovvevee | vevee 04/25/2012| MBS Paydown 0.759044387....... | ccccooeeeveermernerinnee | eevernnneee 13577 | it 13577 | 13,569 | 13,556 | s [ e [ e 0 13,577 0 06/25/2033| 2FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.........cocccoves [ venee 05/25/2012| MBS Paydown 0.755181897....... [ .cccovrvrvevrnrrerinnn | vevvrirnneeenT,037 | ciiiiiernnn 27,037 | i 27,022 | ciii00026,995 | oo | evvveiseneiieinns | e 0 27,037 | v [ s 0 06/25/2033| 2FM......
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.........ccccoves | e 06/25/2012| MBS Paydown 0.750704419....... | cccovevrverrmerneennee | cevvrrnneenn31,342 | 31,342 | 31,324 | 31,293 | s [ e [ e (V1 I 31,342 | e [ 0 06/25/2033| 2FM.....
760985 WZ 0| RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.........ccccoconee | e 04/25/2012| MBS Paydown 0.24865244......... 8 8 |, 8,440 | .coovvvviees | e [V R 113 | 04/25/2033| 1FM.....
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760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.........cccouvres [ v 05/25/2012| MBS Paydown 0.239434171....... | ceveevvvevvrmnrrerirene | e 16,132 | oo 16,132 | oo 15,540 | ccovvrvenes 15,684 386 |..... 386 | .o . 16,132 OO [V I 270 |04/25/2033( 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........cocovvvrne [ o 06/25/2012| MBS Paydown 0.229545797....... | ccccveeeerrmernerirnns | cerneriieinns 17,305 | covvevrrnn 17,305 | v 16,669 | .coovvvvnees 16,824 421 |..... 421 [ . 17,305 v | e [V I 348 |04/25/2033( 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........cocovvvree [ 04/25/2012| MBS Paydown 0.24865244......... | cccccovvvnevnernnennes | ceernreirneia 8,440 | oo 8,440 | cocovrrrinnn 8,130 | oo 8,205 8 8 | 8,440 IO 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.... e 05/25/2012| MBS Paydown 0.239434171 386 |..... 386 |.. 16,132 e | 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........coconvvrne [ v 06/25/2012| MBS Paydown 0.22954579 421 17,305 0 04/25/2033| 1FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.... i 04/25/2012| MBS Paydown 0.937499405....... | ccccoovrvvrrmnrinerrnne | cvnrrinnnen 19,876 | i 19,876 | i 19,872 | 018,285 | s | i (T [N (RN 76 19,876 IO I 0 07/25/2033| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33........ccconvveriee [ v 05/25/2012| MBS Paydown 0.931509806....... | .cccoueveerrrmereerirens | cererrreennsd 47,917 | o AT917 | s 47,906 236 |..... 236 | o . 47,917 v | e 0 07/25/2033| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33........ccconvvnnee [ e 06/25/2012| MBS Paydown 0.926180916....... | ccccvveerrenrrrnerirens | cererrneennsd 42,631 | oo 42,631 | oo 42,621 270 |..... 270 |, . 42,631 IO 0 07/25/2033| 3FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34.........coevervvveins | vevee 04/25/2012| MBS Paydown 0.118681259....... | .cccovrvveviereneinns | crvverirnes 266,456 | ............ 266,456 | ............ 242,888 | .......... 252,007 | oo | v 11181 | o | v 11,181 | o . 266,456 OO 0 03/25/2034| 1FM.....
76110H RV 3 |RALI 2004-QS4 A1 SEQ 4.35 3/25/34... N 05/25/2012| MBS Paydown 0.112923506....... [ ..ccoovrevevrnrrernnen | covrrienen 172,733 | i 172,733 | o 157,454 | 163,366 | oo | e 1,050 | oo | e 1,050 [ oo | e 172,733 OO 0 03/25/2034| 1FM.....
76110H RV  3|RALI2004-QS4 A1 SEQ 4.35 3/25/34... e 06/25/2012| MBS Paydown 0.110474991 697 |..... 697 73,455 IO I 0 03/25/2034( 1FM.....
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ..... 04/25/2012| MBS Paydown 0.312549756....... [ .cccooverevrnrrerinns | vererreneen 12,975 | 12,975 | 09,861 | et 8748 | i | e T [OTOOTRONR (ST T | s . 12,975 IO I 0 02/25/2035| 1FM.....
76110H T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ..... 05/25/2012| MBS Paydown 0.311819419...... | coeevvrvvrrmernernnne | eerereinnnnn 13,021 | 13,021 | 009,896 | i 8779 | s | i 81 [ s [ v 81 [ . 13,021 OO IO (V1 I 176 {02/25/2035| 1FM.....
76110H T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ... 06/25/2012| MBS Paydown 0.307222697....... | .cccoovvevvrrenerverrene | cevvrrennne81,955 | 081,955 | 062,286 | ovverrrern55,256 | oo | s 5,853 | .o | s 5,853 | .o . 81,955 OO (V1 I 1,335 |02/25/2035| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26... e 04/25/2012| MBS Paydown 0.157791597....... | ceccverervevmeeneernee | covvrrnneenn21,654 | 21,554 | 021,666 | oo 21,491 | s [ [ e 0 21,554 IO I 0 10/25/2026| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26..........cocovvee | coree 05/25/2012| MBS Paydown 0.15287474 1] 1 19,667 0 10/25/2026| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26... e 06/25/2012| MBS Paydown 0.14831297 e . 0 I 1. e | 18,247 S 0 10/25/2026| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.......ccccnee | vonee 03/25/2012| Prior Period Adjustment............c. | veeereenernneeineinens | cevvverieens (A7) — [CLAY(0) ] [p— (96,304) | ..ovvrverrererrrrins | cervrerienirnenns | crvierineeneninee | e (V1 I (77,326) IO (] IO (1,279) | 02/25/2036| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36........ccnee | venee 04/25/2012| MBS Paydown 0.765472165....... | ..ccoovvvevrerenennns | cvverirenns 112,857 | oo 112,857 | v 112,838 | v 65,695 849 |..... 849 [ .o [ e 112,857 OO (V1 I 1,967 |02/25/2036 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | ceree 04/25/2012| Pass-Through LOSS...........ccccvenn. TAT | 19,738 | e | e | e | oo (1 I S (V1 I 344 102/25/2036( 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.. N 05/25/2012| MBS Paydown 0.749087026 524 |.... 524 |.. 72,381 OO I 0 e 1,577 | 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | c.... 05/25/2012| Pass-Through LOSS...........cveevees [ corernrenensinnnreiinnes [ revermrerenisnernninns | cecvnernnnnnnd,545 | i 9,584 | o | v | evveinnensiininns | veves 0 0 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.. N 06/25/2012| MBS Paydown 0.725118745 e . . . 767 |..... 767 OOV ISP 101,383 IO 0 2,651 |02/25/2036( 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.......ccccnee [ vonee 06/25/2012| Pass-Through LoSS...........ccc....... : A5 | e | e [ e | oo (V1 T IO [V I 483 |02/25/2036( 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvvrecns | o 04/25/2012| MBS Paydown 0.386905732....... [ .ccoevvrrvemrrerien | cevrereneen 14,159 | i 14,159 | e 12124 | o, 12,462 100 |..... 100 | oo . 14,159 IO (VN I 201 [11/25/2031| 1FM.....
76110W  XQ  4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvvreins | o 05/25/2012| MBS Paydown 0.381030863....... [ ..ccoeerrvrcermrrerinns | vrvvrernnnen 40,243 | (40,243 | e 34,458 | ..o 35,420 | oo | e 1,862 | oo | v 1,862 | oo . 40,243 OO IO 0 11/25/2031| 1FM.....
76110W XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31 e 06/25/2012| MBS Paydown 0.376382549 735 |..... 31,841 IO 0 11/25/2031| 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034... B 04/25/2012| MBS Paydown 0.560604371 82,763 | e 70,503 | e 70817 | s [ e, (X)) I L. 82,763 IO 0 05/25/2034( 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034............o. | coree 05/25/2012| MBS Paydown 0.537966411........ [ .cccovvrvervrrnrererinnns | cvrvrvrnenns 226,380 | ....ooo..... 226,380 | ..ccoonne 192,847 | oo 193157 | v | e (1,891) [ o [ v (1,891) [ v . 226,380 IO I 0 05/25/2034( 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034............... | veece 06/25/2012| MBS Paydown 0.521804308....... | .cccovrvrerereeernernnns | crrverienns 161,621 | coovvrennee 161,621 | coovvveneee 137,681 | covvrrne 137,902 | oo [ s (944) | ovovvervenirns | e (7)) IS IS 161,621 OO 0 05/25/2034| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35..........cocvvevie [ e 03/25/2012| Prior Period AdJUStMENL.........cc.c. | voveerrnnrineiieeirees | cernnenneieeiiniinees [ e | overrernnnsendy307 | oviireriiesineinnsinns | cevveeriesinnins | coveriiesinesnne | e (V1 I v | (01 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 04/25/2012| MBS Paydown 0.400763645 | 6 11,957 IO 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | venee 04/25/2012| Pass-Through LOSS........cccucveerer | vevernerenmermenineeinnee | wevmeninsernernenennees | evnnrnnenen 13,154 | 12,085 | i | cevvnerieniineins [ e [ e 0 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 05/25/2012| MBS Paydown 0.400148647 I 2 6,025 IO I 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | venee 06/25/2012| MBS Paydown 0.399449231 i | 2 | 4,718 IO (V1 IO 142 | 10/25/2035| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35..........ocvvvvier | e 06/25/2012| Pass-Through LOSS..........ccccvverer | vovernrrenneineinneines | eevmnenneinninnnnnnes | e 2y 134 | i 1980 | e | e | e | e (1 I v | e (1 I 64 |10/25/2035| 1FM.....
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761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........cccovvrer | venee 03/25/2012| Prior Period Adjustment.............. | vovevevverrinervernnee | covvirerinenns (1,921) | covvoevirens (2,555) | .eocverirnes 1,006 [ oo v | e [ e (V1 T (1,921) OO (V1 I 02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........cccrvvres [ vonee 04/25/2012| MBS Paydown 0.282391168....... | ccccovevverrerireeenee | veeririrnerenns 3,516 | oo 3,516 | covererir 3,256 | oo 4,601 | oo [ e (4] [T I (L4 —— 3,516 v | e (U IO 64 |02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........coccevreen | o 04/25/2012| Pass-Through LOSS...........ccveeres | vovvemeenriineeineinns | ceveseineniiesiseinnns | cevvseenns 2,695 2496 | v | e [ e | e (V1 I IO (V1 IOV 49 [02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.. R 05/25/2012| MBS Paydown 0.279685729 BAT2 | e BAT2 | 3215 | 529 | | i (4] — 3,472 IO I 0 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........covvreres | vevee 05/25/2012| Pass-Through LOSS.........c.evevees [ covrernniinienienenes [ revserensninsneninnes | cevvnrienienenn2y43 | vvvivieeiieice 247 | oo | evivniieniseiesiens | eevessnissniesiens | cevisssssssnienes | cvesenssenieninens0 | veveresiesiens [ cverienesssesiesissnns | onsessiesenins | veves 0 02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.. e 06/25/2012| MBS Paydown 0.275845498....... | ..ccovrvrvrrnrnerinns | verrvrrennnnn 5,820 | v 5,820 | i 5,390 | i 8,429 | i | s (V2 ) I 5,820 IO I 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........cccevurer [ venee 06/25/2012| Pass-Through LOSS.........ccveerer | voverneremermerineninee | weemeeinsernerinensnees | cevnerrneennen2y898 | v 847 | e | cevvveriresiineens [ eoverineeneniies [ e (V1 I v | e 0 | e 79 |02/25/2036| 1FM.....
76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33..........couevrnes [ vones 04/25/2012| MBS Paydown 0.487302748....... [ ..ccooovervvvererinns | crrereeenn252,017 | i 252,017 | .o 259,971 | o 257,628 | oo | eereeen(6,114) | [ veeeenn(6,114) | . 252,017 v [ [V I 4,620 |06/25/2033| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........cccccruvernes | vevee 05/25/2012| MBS Paydown 0.468780704....... | .cccovvevvrveververrene | wrerrennnn280,035 | oo, 280,035 | ...........288,873 | ............ 286,270 | ..covvververrnens | vereenn(6,828) | oo [ vereenn(6,828) | oo . 280,035 IO I (V1 I 6,417 | 06/25/2033| 1FM.....
761110 7K 4| RFMSI 2003-S10 A5 NAS 5.50 6/25/33 B 06/25/2012| MBS Paydown 0.458818302....... | .ccovevereerneeverrnne | wnrennnnnn 150,622 | e 150,622 2153,975 [ | eeereeed(3,500) [ oo [ ereeend(3,500) [ oo | s 150,622 OO (V1 I 4,142 | 06/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033... N 04/25/2012| MBS Paydown 0.490036402....... [ .cccovrverrrveirerinnes | crrvrernni 231,064 | coinicie 231,064 ...234,896 |. 231,064 IO I (1 I 4,328 |03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033........ccccovvvne | cevne 05/25/2012| MBS Paydown 0.462442282....... | ..c.cooevmerrererneenns | crverienns 303,535 [ .oovovueene 303,535 303,535 v | e (V1 I 7,140 |03/25/2033| 1FM.....
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........coccovens | s 06/25/2012| MBS Paydown 0.441802504....... [ ..ccoovvevernrererinnes | corvrireennd 227,038 | ..ccoonee. 227,038 227,038 IO (V1 I 6,428 |03/25/2033| 1FM.....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.......coc0e. [ vonee 04/25/2012| MBS Paydown 0.204121419....... | cccovvevrvnrineriens 5390 | .o 5,390 5,390 e 0 | s 77 |02/25/2036| 1FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16... e 05/25/2012| MBS Paydown 0.199582057 9,079 OO 02/25/2036( 1FM.....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 TR-16.......c0ees | ceree 06/25/2012| MBS Paydown 0.19874692 1,670 02/25/2036| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.. e 04/25/2012| MBS Paydown 0.160065704 8,125 OO 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | cooee 05/25/2012| MBS Paydown 0.158018255 7,780 IOV I 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032...........c.. | veuce 06/25/2012| MBS Paydown 0.155559447 9,343 OO 10/25/2032| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34........ccoovvvvvvrenn [ v 04/25/2012| MBS Paydown 0.999103393 7,021 OO 09/25/2034| 1FM.....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 e 05/25/2012| MBS Paydown 0.978961471....... [ .cccovvvervvrvererinns | cvnreenn 157,731 | i 157,731 157,731 OO I 09/25/2034( 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34........ccovvvvvrens [ v 06/25/2012| MBS Paydown 0.95896364.... ..156,603 ...156,603 09/25/2034| 1FM.....
76126C DE 9 |CBBC-CCE 98-17.00 5/15/2018 e 05/15/2012| Sinking Fund Redemption 100.0. | . | 267,986 | o 267,986 267,986 IO 05/15/2018(1...........
77356P AA  0|RCTF 2004-1A A1 ABS 5.22 05/17/2021..........coccevures [ v 05/15/2012| MBS Paydown 0.586232937....... | cccccovvenrriverrerernes | evvvreneee THATS | s 77,173 77173 OO 05/17/2021| 1FE......
780255 ZA  6|RPIFINANCE TRUST TL L+275 11/9/2016.........ccoce. | vonee 04/05/2012| Paydown 100.0........ccoevereerrrene | covermernersnenieeenes | veernseesnenanns 2,083 | oo 2,063 2,063 OO 11/09/2016| 2FE......
780255 ZA  6|RPIFINANCE TRUST TL L+275 11/9/2016.........ccocc. | vonee 06/29/2012| Paydown 100.0........c.everrerrrenne | covereeemennerienenes | ceeriseiseias 3,230 | v 3,230 3,230 IO 11/09/2016| 2FE......
780255 ZZ  1|RPIFINANCE TRUST TL L+300 5/09/2018.........cccco. | vonee 04/05/2012| Paydown 100.0.. 9,564 OO 05/09/2018| 2FE......
780255 ZZ  1|RPIFINANCE TRUST TL L+300 5/09/2018.........ccccc. | vonee 06/29/2012| Paydown 100.0.. 14,976 OV I 05/09/2018| 2FE......
78386N BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.............. | oe. 04/25/2012| MBS Paydown 0.21255829......... 8,321 SO 04/25/2039( 1FM.....
78386N  BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.........c..0. | vover 05/25/2012| MBS Paydown 0.20995677......... 18,211 S [V I 518 |04/25/2039( 1FM.....
78386N BC  2|SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.............. | ... 06/25/2012| MBS Paydown 0.20888166......... 7,526 v | (V1 I 257 | 04/25/2039| 1FM.....
78444V AB  T7|SLCLT 2010-B A2 ABS FLT 7/15/2042 e 04/15/2012| MBS Paydown 0.713366774 86,077 IO (V1 I 1,107 |07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042......cocovvvevre [ v 05/15/2012| MBS Paydown 0.70576397 91,234 (V1 I 1,448 | 07/15/2042| 1FE......
78444V AB  T7|SLCLT 2010-B A2 ABS FLT 7/15/2042 e 06/15/2012| MBS Paydown 0.68980957......... | ccccevvenrvrerirenirnns | vvvrnreeenn 191,453 | 191,453 | 191,453 | 191,319 | s |7 [ | o7 s | o 191,453 SO 0 3,656 |07/15/2042| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........occovvvevvernirns | s 04/15/2012| MBS Paydown 0.874872419....... | cccceovevrrevieeeneenns | crverieens 110,255 | .ooovvveneee 110,255 | cooovvveneee 110,255 | cooovvvrne 110,187 | oo [ e (44 [T I (U40] [FT R 110,255 v | e (V1 I 1,324 |05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44........cccovvvvvvirnnrs | s 05/15/2012| MBS Paydown 0.868615177....... | cccoveererrerineinns | cvrverienes 106,373 | .oovvvenee 106,373 | oo 106,373 | coovrvrne 106,308 D] (4] SR 106,373 IO (V1 I 1,576 |05/16/2044| 1FE......
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78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44..........ccovvvvvvrcvcre | venes 06/15/2012| MBS Paydown 0.862248372....... | ..ccoovvvererereneenns | crverienns 108,236 | ...ccveveee 108,236 | ..o 108,236 | ovcveer 108,170 [ oo | vvvvereenn(18) | e [ eevvriineiceenn(19) e | e 108,236 OO (V1 I 1,929 |05/16/2044| 1FE......
079867 AQ  0|BELLSOUTH TELEC 6.3 12/15/15......ccovvenveerverrenes [ v 06/15/2012| Sinking Fund Redemption 100.0. | ......cceeverererneenns | crrverirenns 172,900 | cooovereneee 172,900 | voovrerr 182,833 | it 176,486 [ oo | vvreenrna(890) | oo [ evveieenena(890) [ oo | s 172,900 v | e (V1 I 5,446 |12/15/2015| 1FE......
803111 AS 2| SARALEE CORP 4.10 09/15/2020.........ccccnsvemmrernens [ v 04/03/2012| Cash Tender 101.736........ccccoveve | covernerrneermeinenirnee | orein 2,382,657 | ......... 2,342,000 | .........2,340,267 | ........2,340,476 | ....cccooommrrmeee | oo 1,524 | i | 1,524 | | 2,342,000 09/15/2020
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.... e 04/25/2012| MBS Paydown 0.296462488 237,780 237,780 09/25/2047
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.........ocvvvrervers | o 05/25/2012| MBS Paydown 0.28720493 ..222,181 222,181 09/25/2047
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.... e 06/25/2012| MBS Paydown 0.282231307 119,367 | .. ..102,954 ...103,936 |. | 192 [ | 192 [ | 119,367 09/25/2047
812404 BJ 9|SEARS ROEBUCKAC 6.70 04/15/2012.......cccomevres [ vonee 04/15/2012) Maturity 100.0........ccoevereerrrernes | cvverrerieernerireniene | oveenes 1,000,000 | ......... 1,000,000 | ......... 1,108,472 | ......... 1,004,673 [ .o | e (4873) [ o | s (CCTA) ) [ 1,000,000 04/15/2012
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | c..e. 04/25/2012| MBS Paydown 0.47285918......... [ ccccovvivivcrvereinns | creernr 535,840 | ............535,840 | .......... 474,051 | oo 475,206 | oo | 036,135 | s | e 36,135 | oo [ v 535,840 10/25/2035
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | veec. 05/25/2012| MBS Paydown 0.47058722......... [ cccovvrervernrreiinne | evvrerennnn81,288 | 161,288 | 54,221 | 154,353 | i | v 895 | 695 | .o . 61,288 10/25/2035
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035. N 06/25/2012| MBS Paydown 0.46794247......... | ceccoveeeneevrneeneennee | eevnrrnneen 71,345 | i 71,345 | 83,118 | 83,272 | i | e 946 [ 946 71,345 10/25/2035
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037 N 04/25/2012| MBS Paydown 0.273316367 97,256 | oo 97,256 | 82,578 | 81,698 | [ | 0 97,256 05/25/2037
81378E AA 1| SABR 2007-BR4 A2A SEQ FLT 05/25/2037.........coc. | venee 05/25/2012| MBS Paydown 0.271026719....... | ccceevevrereeeerneennns | crrverireens 135,358 | .oovvrennee 135,358 | cooovvernnens 59,259 | .ovvvrreenne 58,034 | ..ocvererieines [ e | e (V1 PRI ISR 135,358 05/25/2037
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037.........cooe. | vence 06/25/2012| MBS Paydown 0.269406958....... | ....ocovrerenririrenens | cvvreererinns 95,756 | c.ovvvrrene 95,756 | coovvvrires 41,922 | oo 41,055 | .o [ | e (VN I . 95,756 05/25/2037
830445 ZZ  8|SKILLSOFT TL L+475 05/26/2017........ccoevrvmurirererns | s 06/29/2012| Paydown 100.0........c.ceverreririns | covveerrnerirerieninnes | cevverieneiinns 2,205 | oo 2,205 | oo 2,189 | e 2,189 00 I I I 2,205 05/26/2017
830446 AA  8|SKILLSOFT TRANCHE C TL L+475 05/26/2017....... |..... 06/29/2012| Paydown 100.0.......... JIONLC T 6 2,500 05/26/2017
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041...........cc.. | e 04/20/2012| MBS Paydown 0.9725 D] (7) 30,000 05/20/2041
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041.... R 05/20/2012| MBS Paydown 0.97. 9] ... (9) 30,000 05/20/2041
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041.......ccccoeee | vever 06/20/2012| MBS Paydown 0.9675.........cccco. | cevererermernerrneernee | ererenneenn30,000 | ciiiiii0r30,000 | oo 30,153 [ i 30,147 | s | e (L) T I (R10)) [— . 30,000 05/20/2041
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........cccconuree | veves 04/25/2012| MBS Paydown 0.919154842....... | .ccovvvvviinerrerrens | v 46,827 | ..o 46,827 | oo 25,579 | v 18,269 [ ..o | v 1,633 [ v | e 1,633 [ .o . 46,827 05/25/2035
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035.........c.ccoceneres | vever 05/25/2012| MBS Paydown 0.908999138....... | .ccouevvevrrrmernerrnee | cervrrensnne55,856 | 55,856 | 1vvirrini 30,612 | i 21,792 | s | s T947 | oo | e 7,947 [ oo . 55,856 05/25/2035
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035.. e 06/25/2012| MBS Paydown 0.905013604....... . 169 |..... 169 21,920 05/25/2035
84254Q AA  7|SOUTHERN CAPITAL 5.7 06/30/22.........cccovvreremrane | vevee 06/30/2012| Sinking Fund Redemption 100.0. . . . . . . 18,682 06/30/2022
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031.... N 04/25/2012| MBS Paydown 0.00722432......... . e . . . . o . 8,838 09/25/2031
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031.........cecvveree [ venee 05/25/2012| MBS Paydown 0.00707191......... | cevevverreenrrneriens , , , \ . 11,294 09/25/2031
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031........ccvvvreres [ vonee 06/25/2012| MBS Paydown 0.00695831......... | ccceveererrrerneriens X , 8,418 09/25/2031
863576 EQ 3| SASC 2006-OW1 A4 SEQ FLT 12/25/2035..........c.ce. | oence 04/25/2012| MBS Paydown 0.550862222....... | ....cocenerrerirneians | ceverienes 183,727 | oo 183,727 | oo 118,963 | i 119,692 [ oo | e, 390 | s [ e, 390 | | s 183,727 12/25/2035
863576 EQ  3|SASC 2006-OW1 A4 SEQ FLT 12/25/2035.... e 05/25/2012| MBS Paydown 0.539102441....... | ccccovvvvvrvverivcrrene | rvreennnnn235,196 | 1oinncen. 235,196 235,196 12/25/2035
863576 EQ  3|SASC 2006-OW1 A4 SEQ FLT 12/25/2035.... e 06/25/2012| MBS Paydown 0.534058352 coreenn 100,882 | oo 100,882 | ..ooveeeer65,321 | 85,721 | i | 3,910 | s | 3,910 | | 100,882 12/25/2035
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........co00. | e 04/25/2012| MBS Paydown 0.14916403......... [ cccovvrervrivrnnnens | ovrrverieienns 414 | 4,114 4,114 02/25/2036
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | .eeee 05/25/2012| MBS Paydown 0.13360937......... | cecveerrvrerererernennnns | crrerireens 209,988 | ............ 209,988 | .....c...... 188,989 | ..ovvvvne 191,893 | oo | e 15,394 | oo | e 15,394 | .o . 209,988 02/25/2036
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........c.... | .ence 06/25/2012| MBS Paydown 0.11980177......... | covverrvnerierineinns | cvverienns 175,609 | ...occvoeee 175,609 | oo 158,048 | ...ccooouc. 170,340 | oo | v 13,153 | oo | v 13,153 | oo | i 175,609 02/25/2036
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | ..... 06/25/2012| Pass-Through Loss. 10,794 | oo 9,715 | e | e | e [ s 0 02/25/2036
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 04/25/2012| MBS Paydown 0.37753695 2,703 5. 5 3,525 06/25/2035
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 05/25/2012| MBS Paydown 0.37727972 e 4,401 | .. ..3,380 ..3,380 8 | 8 . 4,401 06/25/2035(1Z........
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 06/25/2012| MBS Paydown 0.3669782........... | ccccevevrerreresernns | cvvverirenns 176,259 | ...cccvoneee 176,259 | cooovvveneee 135,379 | covvvrens 135,379 | oo | v 29,091 | oo | e 29,091 | oo | e 176,259 06/25/2035| 1Z........
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863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 04/25/2012| MBS Paydown 0.41639213......... | cccoovrvererererenrnnns | crverienns 127,331 | v 127,331 | e 89,132 | oo 85,890 | ..ocvereririins | e 1414 | e | i 1414 | s | e 127,331 OO [V I 239 |08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 05/25/2012| MBS Paydown 0.41288324......... | ccccovrvverervrerneenns | crverieens 100,702 | ...oceveveee 100,702 | cooovvrrnens 70,491 | oo 67,928 | ..o | e 1,492 | o | e 1,492 [ | e 100,702 v | e [V IO 235 |08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 06/25/2012| MBS Paydown 0.40253887......... | ccccovvvrrerrerineinns | cereerirenes 296,873 | oo 296,873 | ...ccoonee 207,811 | oo 200,254 | .ovvveiieiieces | e 58,909 | ..oorvvcrrerirnes [ e 58,909 | ..cooriririrens . 296,873 IO 0 08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ... 04/25/2012| MBS Paydown 0.5160779 60,372 IO I 0 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 05/25/2012| MBS Paydown 0.51343452 52,868 0 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 06/25/2012| MBS Paydown 0.51040685 ...60,553 60,553 IO I 0 09/25/2035| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........c.ccooers [ vonee 04/25/2012| MBS Paydown 0.46628235......... | .cccovvvreveerenennns | cvrverienns 182,890 | .o 182,890 | oo 138,425 | 138,641 [ i | e 11,881 | s [ e 11,881 | | s 182,890 v | e 0 01/25/2036| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........c.cccooves | cerne 05/25/2012| MBS Paydown 0.45920913......... [ ccccovvvereervercrinnes | creeenn 106,098 | ... 106,098 | .............80,303 | ..ocoeiin.80,428 | oo | 3434 | i [ e 3434 | | 106,098 v [ 0 01/25/2036( 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........c.ccooere [ vonee 06/25/2012| MBS Paydown 0.45124539......... X 1964 [ s [ e B12 [ [ B2 [ | 119,456 IO I 0 01/25/2036| 1FM.....
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.... e 04/25/2012| MBS Paydown 0.293485466....... | ...cccovurvernrrerinn | cvvreee 110,547 | i 110,547 | 94,970 | 100,312 | e | e 1856 | s | e 1456 | i | v 110,547 OO 0 08/25/2031| 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.... B 05/25/2012| MBS Paydown 0.290066801 46,552 IO I 0 08/25/2031| 1FM.....
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......cccvvvevvees [ e 06/25/2012| MBS Paydown 0.287667744 32,668 e 0 08/25/2031| 1FM.....
86358R FU  6|SASC 2001-9 B1 MEZ CSTR* 07/25/2031.......c.cccceee | s 04/25/2012| MBS Paydown 0.22248588......... | .cccooceenevrneeinernnee | eeernrrrnnredh 887 | it 887 | 704 | i85 | s [ e [ (1 [ IO 4,687 O 0 07/25/2031| 1FM.....
86358R FU 6 |SASC 2001-9 B1 MEZ CSTR* 07/25/2031.......cccccovvre | veves 05/25/2012| MBS Paydown 0.22169181......... , X \ 58 [ s [ e [ (V1 T 3,176 OO 0 07/25/2031| 1FM.....
86358R FU  6[SASC 2001-9 B1 MEZ CSTR* 07/25/2031. 06/25/2012| MBS Paydown 0.22089184......... [ ccccoevererrerrerinn | cerrvrirereenenn 3,200 | ciiiiiinnenn 3,200 | i 3,212 | v 3181 | e | e | e 0 3,200 | 0 07/25/2031| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32.........cccccoeuree | cenee 04/25/2012| MBS Paydown 0.20919632 414 | ... 414 61,011 0 02/25/2032| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32. e 05/25/2012| MBS Paydown 0.20693747 768 | ... 768 |.. 86,073 v | 0 02/25/2032| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........cooccrureves | e 06/25/2012| MBS Paydown 0.20493914 888 |..... 888 [ ..o . 76,146 IO (V1 I 1,314 | 02/25/2032| 1FM.....
86358R XZ  5|SASC 2002-AL1 A3 SEQ 3.45 2/25/32........c.coevvvevres | venee 04/25/2012| MBS Paydown 0.20507764......... | .cccoovevvronerirerrene | wovrrennnn 133,054 | ... 133,064 | .. 120,153 | v 121171 | s | v 9,227 | oo | e 9,227 | oo | s 133,054 IO I (V1 I 1,530 |02/25/2032| 1FM.....
86358R XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32........ccovovveens [ e 05/25/2012| MBS Paydown 0.20260991 473 |..... AT3 | s | e 127,347 IO I (V1 I 1,604 |02/25/2032| 1FM.....
86358R  XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32.........cccoovvvnes | oenes 06/25/2012| MBS Paydown 0.19970217......... [ ccccovvverrervererinnns | wrveennn 150,054 | ... 150,054 | ............ 135463 | ..o 136,433 | oo | e 10,628 | .o | s 10,628 | .o | e 150,054 IO 0 2,321 {02/25/2032[ 1FM.....
86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032 . 03/25/2012| Prior Period Adjustment.. 689 |..... 689 0 . |02/25/2032| 1FM.....
86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032.... .| 04/25/2012| MBS Paydown 0.16466182 202 |..... 202 |.. 19,548 IO 0 02/25/2032| 1FM.....
86358R  YB 7 [SASC 2002-AL1 APO PO 02/25/2032..........coccovvverereer | vever 05/25/2012| MBS Paydown 0.16273755......... | ccceeverrenrrneriens 294 | ... 294 | ., . 21,291 OO (V1 IR 02/25/2032| 1FM.....
86358R  YB 7 [SASC 2002-AL1 APO PO 02/25/2032.........cocoovvrrrerens | vever 06/25/2012| MBS Paydown 0.16071949......... | ccceveereernerneriens 386 |..... 386 | .o . 22,328 OO (V1 IR 02/25/2032| 1FM.....
86359A M7 5| SASC 2003-21 1A4 10 5.50 7/25/33........ccovvemrrmnrs [ s 05/25/2012| MBS Paydown 0.0.........cccuvrvereee | rererrremrireninninnes | seersssinsisnssiesinees | eerneessessonsinsssnnes | eeeenessnsessssnsens | oeseseseneens 8,448 | ..o | s (8,448) [ ..o | e (8,448) [ ..o IO 0 07/25/2033| 1FE......
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31. R 04/25/2012| MBS Paydown 0.202953411 263 |..... 263 50,467 | 0 04/25/2031| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31. e 05/25/2012| MBS Paydown 0.199699164....... [ ..ccoovoveevrinrreronns | vererrrnneee 57,193 | 57,193 | 49,873 | 050,506 | oo | e 5,521 | oo [ e 5,521 57,193 IO 0 04/25/2031| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.........cocvevurer [ 06/25/2012| MBS Paydown 0.196831779....... [ cccovevervvrrvrreinnes | vervrnrnnrn50,394 | 150,394 | 43,944 | 84,502 | o | v ATAT | o | e ATAT |, . 50,394 IO I 0 04/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31........ccoivererrnvrinerireris | e 03/25/2012| Prior Period AdJUSIMENL.........ccc. | voveeerenrrrerierinee | ceerneeineineriinninees | cenesineessssinsnenes | eveesnesssssssssesins | oeessessessssesssssens 280 |..... 280 | .o OO (V1 IR 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......covevvvverersirernniens | e 04/25/2012| MBS Paydown 0.227874814....... [ .cccovivrvernrnerinns | vrvrrenennn 13,965 | (o 13,965 155 |..... 155 [ . 13,965 v | (01 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31... IO I 05/25/2012| MBS Paydown 0.225094457 ...12,275 183 |..... 183 |.. 12,275 IO 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31........coonvvrrrinrrirnerinerins | e 06/25/2012| MBS Paydown 0.22251914 209 |..... 209 11,370 0 04/25/2031| 1FE......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032. e 04/28/2012| MBS Paydown 0.013763233....... | cccoovvvnrriverrerrnns | ervvvirieeneen 2,310 | i ,310 | 2,309 | 2,310 | s [ [ 0 2,310 IO I 0 6 |08/28/2032(1Z*.......
86359A NF  6|SASC 2003-5 A SEQ PT 6.00 08/28/2032.........ccceuv. | curee 05/28/2012| MBS Paydown 0.012927234....... | ccccovvvevvrvrmernerrnee | eevvrrnnenn 19,345 | 19,345 | 19,333 | 19,345 | s [ e [ e (V1 I . 19,345 IO 0 | v 58 |08/28/2032| 1Z*.......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032...........c.cc.. | oeuce 06/28/2012| MBS Paydown 0.012334461....... | cccoovvvnrvrerrineennes | eovenrinneee 1377 | e A3TAT | i 13,708 | i 1377 | s | i [ (1 I . 13,717 v | e (V1 I 49 |08/28/2032|1Z*.......




6¥'5030

Statement as of June 30, 2012 ofthe 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 Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| 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)
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33.........occorvvvmrrenins [ 04/25/2012| MBS Paydown 0.140668247....... | .....cccvvrvrerrerrnns | vevvvrinniin 8,388 | ..o 8,388 | oo 8,074 | oo 8,107 227 |..... 227 | 8,388 | ..o | e [V I 168 | 04/25/2033| 1FM.....
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33.........ovvervvemvvrnins [ v 05/25/2012| MBS Paydown 0.140067593....... | ccccoovevrverrerieeenee | veerveirneiins 1,802 [ oovrerrins 1,802 | oo 1,734 | 1,741 O I I I 1,802 | oo [ e (V1 IO 45 |04/25/2033| 1FM.....
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33.........ovveveimrrnnnns [ s 06/25/2012| MBS Paydown 0.136055242....... | ccccoveeeveeneinerirene | corneeiineins 12,037 | oo 12,037 | oo 11,586 | cooovrvrns 11,633 339 |..... 339 | 12,037 | oo | e 0 | oo 361 |04/25/2033( 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031. . 03/25/2012| Prior Period Adjustment ek [ [ [ | | 0 | eovvereeeecenns | evereneesereeercseeenens | eeeveresereennes | oo (01 I 01/25/2031| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031. . | 04/25/2012 MBS Paydown 0.25425545 26,563 207,974 0 2,231 |01/25/2031| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031. .1 05/25/2012| MBS Paydown 0.251625753....... | ..ccccooevrerrnrevnnens | cvrerree 157,979 | i 157,979 | oo 130,189 | i 132,379 | i | s 1,229 | oo | v 1,229 | oo [ e 157,979 | oo [ e (1 I 2,136 |01/25/2031| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031.......ccccrvvees | ceree 06/25/2012| MBS Paydown 0.248642386....... [ ...ccccovurvvrvrrerinns | crrrrrenen 179,226 | o 179,226 | ..o 147,698 | oo 150,182 | oo | e 1791 | e | e 1791 [ | v 179,226 | .ovooveveverenns | e 0 2,925 [01/25/2031| 1FM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......cooovvvvrerees [ e 03/25/2012| Prior Period AdJUSIMENL........cccc. | ovrerreneierineiins | cevrinriseiieiiineiees | ceneineriissieseees | e | rvesseisessnsenssss | ooeseeeesensnneess | ceneeens (1,450) [ oo | e (1,450) [ oo [ v | e | e (V1 I 01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......cccvvrvrereres [ e 04/25/2012| MBS Paydown 0.236147677 664 |.... 664 [ ..o 52,331 | ceoveeereerieis [ e (V1 I 01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......cooovvvvrerees [ o 05/25/2012| MBS Paydown 0.232313423....... | ccccoveeenenmerinernnne | eovnrrnnennc64,100 | 64,100 | oo 49,838 | 052,637 | oo | s 1,034 | i | e 1,034 64,100 | ..ovvrverrnnens [ eenne 0 01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......cccvvvvrerires [ e 06/25/2012| MBS Paydown 0.229469061 ...47,552 36,971 915 |..... 915 47,552 | oo | e 0 01/25/2031| 1AM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035........cccnee | venee 04/25/2012| MBS Paydown 0.660666138....... | ..c..vvvrererererneenns | crrverirenns 129,994 | ...........129,994 | ............129,262 | ............ 129,394 148 | ..... 148 | oo | s 129,994 | oo | e 0 03/25/2035| 1FM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035............. | ..... 05/25/2012| MBS Paydown 0.611422381....... | .cc.ccovvvviviviinrians | v 191,263 | ...........191,263 | ...........190,186 | .....cc..... 190,380 278 | ..... 278 | o | e 191,263 | oo | e 0 03/25/2035| 1FM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035..........oe. | veuce 06/25/2012| MBS Paydown 0.581831346....... | ..ccoovvverirerenennns | crvverienns 114,932 | ... 114,932 | ... 114,284 | ........... 114,401 219 | ... 219 | | e 114,932 | oo | e 0 03/25/2035| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34........cccoves | corne 04/25/2012| MBS Paydown 0.349321021 12,252 [ v | e T4 | i | v 74 £ [ B 0 05/25/2034| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34............ccc. | veece 05/25/2012| MBS Paydown 0.34609016 .25,843 204 ... 204 29,078 0 05/25/2034( 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34.........cccccve. | verne 06/25/2012| MBS Paydown 0.343618307 205 |..... 205 22,247 | oo | e 0 05/25/2034| 1FM.....
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/3..........cocvovererens | veree 04/25/2012| MBS Paydown 0.776711223....... [ .cccovverervercnrrercnns | ververrnnnen 12,450 | 12,450 | v 9,680 | oo 3,817 | i | e 3,284 | oo | e 3,284 | .o 12,450 | oo | e 0 06/25/2036| 1FM.....
86359F AB  8|SASC 2006-S2 A2 SEQ 5.50 6/25/36...........ccevvveverer | ceeee 05/25/2012| MBS Paydown 0.76953699......... | ccccvvvevrrrnerverrene | eevvrriennen 12,855 | 12,885 | 9,761 | e 3847 | s | s 3,507 [ v [ e 3,507 | .o 12,555 [ ovovvveveiiens [ e 0 06/25/2036| 1FM.....
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/3..........coccovurerrns | veree 06/25/2012| MBS Paydown 0.764652725 915 | ... 915 [ e 8,547 | oo | e 0 06/25/2036| 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 04/25/2012| MBS Paydown 0.26915067 216 |..... 216 40,733 [ oo [ 0 09/25/2045( 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 05/25/2012| MBS Paydown 0.26771998 276 |..... 276 42,921 0 09/25/2045| 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 06/25/2012| MBS Paydown 0.26712658 144 | ... 144 17,802 | oo | e 0 09/25/2045| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccoc0. | venee 04/25/2012| MBS Paydown 0.64019851......... | ccccovvvvvrvvveriverrene | wovrnennnn 197,671 | i 197,671 | 140,346 | v 141,153 | s | s 8,299 | .o | e 8,299 | .o | s 197,671 | oo [ e 0 03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccoc0. | venee 05/25/2012| MBS Paydown 0.6324204........... | ccccovevrnerreeeneinns | crverirenns 124,450 | ...........124,450 | .............. 88,359 | ..oocvrrenne 88,867 | ..oocvvrerereeiins | e 2,926 | oo [ e 2,926 | oo | s 124,450 | oo | e 0 03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccoc0. | vonee 06/25/2012| MBS Paydown 0.6232674........... | ccccoveenerreeineians | ceverienns 146,448 | ............ 146,448 | ............ 103,978 | c.ovverne 104,575 | oo | e 4126 | oo [ e 4126 | e | s 146,448 | .ooovvvvvaes | s 0 03/25/2036| 1FM.....
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037...... | ..... 04/25/2012| MBS Paydown 0.319694642 403 | ... 403 30,479 | v [ 0 11/25/2037| 1FM......
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037...... | ..... 05/25/2012| MBS Paydown 0.312671854 526 |..... 526 31,919 | e [ 0 11/25/2037| 1FM.....
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037...... | ..... 06/25/2012| MBS Paydown 0.307719804 449 | ... 449 [ e 22,507 | oo | e 0 11/25/2037| 1FM.....
870537 AA 5| SWEETWATER INVES 5.875 05/15/2014.........cccconee | vonee 05/15/2012| Sinking Fund Redemption 100.0. | .....cccovevrererveernes | vrrrernn. 346,929 | ............346,929 | ...........352,567 | .........351,605 | ..o | corrinens ({17772 S I ({17772 R 346,929 | ..o [ 0 05/15/2014| 2...........
871928 AJ  6|IBM-TIERS 97 7.35 6/01/2017.....oocrvrrirrriririrecienies | e 06/01/2012| Sinking Fund Redemption 100.0. | .....cccoovvvrrverrnes | vovreennnn 416,082 | ..........416,082 | ..........421,920 | oot 418,611 | oo | v (K7.22]) ISR SO (722 ) ISR IS 416,082 | oo [ 0 06/01/2017| 1FE......
872162 AH  5|TAL2011-2A AABS 4.315/20/2026...........cccovurrererns [ e 04/20/2012| MBS Paydown 0.908333333 75,000 | vovvereriren [ s 0 05/20/2026| 1FE......
872162 AH  5|TAL2011-2A A ABS 4.315/20/2026...........occovvrrererns [ 05/20/2012| MBS Paydown 0.9.. 75,000 0 05/20/2026| 1FE......
872162 AH  5|TAL2011-2A AABS 4.315/20/2026............cocovrvveres | vevee 06/20/2012| MBS Paydown 0.891666667....... | ..ccoovverrvrvrrerinnes | crrvreenrn 133,333 | i 133,333 | 134,664 | 134,668 | e | v 15 s [ e 15 | [ v 133,333 | oo [ 0 05/20/2026| 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027.........covvrerererenes | v 06/20/2012| MBS Paydown 0.991666667....... | .....verervererrcriens ORI L 66,667 [ ...oovvrerrerirns [ e 0 05/20/2027| 1FE......
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035..........ccccoe. | vonee 04/25/2012) MBS Paydown 0.080215162....... | cccovvvevrrermnrnernene | cveveerinneens8,583 | iiiiiinnirnnn5,553 | e 849 | 525 | s | i A1 [ | e A | 5,553 | covverivernees | e 0 | v 19 |10/25/2035| 1FM.....
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881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035..........cccoe. [ venee 05/25/2012| MBS Paydown 0.080019912 5,858 OO (V1 IR 25 |10/25/2035| 1FM.....
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035................ | ... 06/25/2012| MBS Paydown 0.078933697 32,586 S [V I 170 | 10/25/2035| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.............. | ..... 04/25/2012| MBS Paydown 0.069801513 54,724 IO 0 10/25/2034| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034... B 05/25/2012| MBS Paydown 0.068477196 39,730 IO I 0 10/25/2034| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.............. | ..... 06/25/2012| MBS Paydown 0.06555548 87,651 0 10/25/2034| 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.. e 04/25/2012| MBS Paydown 0.293786381 46,859 IO I 0 08/25/2036( 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. | ..... 05/25/2012| MBS Paydown 0.2907948........... , , \ \ . 17,949 S 0 08/25/2036| 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. | ... 06/25/2012| MBS Paydown 0.280439731 62,130 IO O 0 08/25/2036( 1FM.....
88156P AY  7|TMTS 2006-7 2A2 SEQ FLT 08/25/2037.........cccovvv | v 04/25/2012| MBS Paydown 0.758013705 207,788 IO I 0 08/25/2037| 1Z........
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037.... e 05/25/2012| MBS Paydown 0.743495006 261,337 OO 0 08/25/2037(1Z........
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037.... e 06/25/2012| MBS Paydown 0.734044676....... | ..ccoorvevvrnrireinne | crnreenen 170,106 | 1o 170,106 | 1vvrrr130,982 | 1ii0130,982 | e | ceeereenn2,503 | s [ 2,503 | o | v 170,106 IO I 0 08/25/2037(1Z........
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 05/25/2012| MBS Paydown 0.99749434......... S ! , , , , . 16,472 S (U IS 38 | 08/25/2038| 1FM.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 06/25/2012| MBS Paydown 0.994522875 19,534 O 0| v 55 |08/25/2038| 1FM.....
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. | 04/15/2012| MBS Paydown 0.916666667....... | .....cc.ccoevreeernrrens | wrverrnes 100,000 | ...........100,000 | ............100,000 | ........cc.100,000 | .ocvorevvoiveiris | ervrvrnrririnrinns [everrnrinnnnnnn | vervnreinenineen0 [ | v 100,000 OO (V1 I 1,606 |06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 .... | R.. | 05/15/2012| MBS Paydown 0.908333333 ...100,000 IO I (V1 I 1,984 |06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026. R.. | 06/15/2012| MBS Paydown 0.9.. ...100,000 0 2,389 |06/15/2026 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 .|R.. |05/15/2012| MBS Paydown 0.99166666 75,000 S [V I 114 | 04/15/2027| 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 .........occonvvenee R.. | 06/15/2012| MBS Paydown 0.983333333 75,000 IO (V1 I 501 |04/15/2027| 1FE......
885220 DX 8| TMST 2003-4 M1 MEZ FLT 09/25/2043...........coccvuves | o 04/25/2012| MBS Paydown 0.17327223......... | ccccovvvonrriverrenrnne | vovrerenenn 124,252 | 124,252 | 104,993 | 105,591 | s | e (1,930) [ o | vevreeeeee(1,930) [ oo [ v 124,252 IO I [V I 379 |09/25/2043| 1FM.....
885220 DX 8| TMST 20034 M1 MEZ FLT 09/25/2043..........covvemvees | o 05/25/2012| MBS Paydown 0.17122019......... | cevererrerenerrnerirens | corneerneenns 57,291 | v 57,291 | e 48,411 702 |..... 702 | . 57,291 OO [V IO 217 |09/25/2043( 1FM.....
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043. N 06/25/2012| MBS Paydown 0.16982609 38,922 ....38,922 ....32,889 38,922 OO I (1 I 176 [09/25/2043| 1FM.....
88522R AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46..........ccocoovverres [ e 04/25/2012| MBS Paydown 0.29439277 581,941 ..581,941 85,536 581,941 0 10/25/2046| 3FM.....
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46 e 05/25/2012| MBS Paydown 0.28862741......... [ cccovvvervvevererinn | crereen 443,933 | i 443,933 294,105 | .iiin289,489 [ i [ 028,073 [ | e 28,073 [ | s 443,933 IO 0 10/25/2046| 3FM.....
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46..........ccccovvvevurer | verer 06/25/2012| MBS Paydown 0.28089784......... | .cccoovvrerirerernrenns | crverienns 595,177 | coovorevene 595,177 | wovvvvrns 394,305 | ............388,115 | oo 595,177 OO 0 10/25/2046| 3FM.....
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039..........cccrmevres [ vonee 04/16/2012| MBS Paydown 0.90412504......... | cccooveeeeernernerirnne | corneerneennsd 44,194 | oo 44194 | s 44194 | s 44,184 ()] - . 44,194 OO 0 11/16/2039| 1Z*.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........ccocrvreens | corne 05/16/2012| MBS Paydown 0.90095058......... [ .cccerrerenrererinens | ceveererins 44,442 | ..o 44,442 | ... 44,442 | o 44,432 ()] E—— . 44,442 IO 0 11/16/2039| 1Z*.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039 e 06/16/2012| MBS Paydown 0.89775353 4)].. 44,759 IO 0 11/16/2039| 1Z*.......
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040 e 04/16/2012| MBS Paydown 0.948588219....... | ccccoveervrvrmerneennes | cevenrnneen 14,010 | 14,010 | 14,010 | e 14,010 | s [ e [ e 0 14,010 IO 0 10/16/2040| 1AM......
89656C AA  1[TRL 2010-1A A ABS 5.194 10/16/2040...........ccoocrvuvee | s 05/16/2012| MBS Paydown 0.945774649....... [ ..ccovrvrvvrnrveinns | veerereneen 14,068 | oo 14,068 | oo 14,068 | oo 14,088 | oo | e | e {1 [ O . 14,068 IO I 0 10/16/2040| 1AM......
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040..........cccrvverners | vever 06/16/2012| MBS Paydown 0.942948901........ [ .cccovvererrrrmrrerinnes | eevrerereeens 14,129 | 14,129 | 14129 | 14129 | | e | e (V1 T . 14,129 IO (VN IO 367 |10/16/2040( 1AM.....
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027.........cocovvrvrenes [ veres 06/14/2012| MBS Paydown 0.991666666....... | ........cccooverrmrinns | vrerrenenn.58,333 | oo 58,333 | oo 58,326 | ooiirrrn58,326 [ o | e [ (V1 I . 58,333 O [V I 150 [05/14/2027{1Z........
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.... B 04/15/2012| MBS Paydown 0.911084092 110,326 | ooveeerer 110,326 | oreere 110,326 | oo | v | e 0 ...110,326 IO (V1 I 1,613 |07/15/2041|1Z*.......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.....covvervvnaes [ 05/15/2012| MBS Paydown 0.90101358 10,776 | e 110,776 |t 110,776 | s [ e [ e 0 110,776 0 2,023 |07/15/2041{1Z".......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.... N 06/15/2012| MBS Paydown 0.890906295....... [ ...cooverrvrvrrerinnns | crrvrennn 111,180 | i 111,180 | oo 11180 | et 11180 | s | s | e 0 ...111,180 IO I (1 I 2,435 |07/15/2041|1Z*........
903436 AA  1|USAIR2011-1 A7.125 10/22/23........oovvemvrrrcrrerernes [ e 04/22/2012| Sinking Fund Redemption 100.0. | .....ccuvvvnernerrnne | cerneerneennd 64,257 | .o 64,257 | oo 84,257 | 84,249 | i | [ (V1 I . 64,257 v | e (V1 I 2,289 |10/22/2023| 3AM.....
903436 AA 1| USAIR2011-1 A7.125 10/22/23.........oovvmmivverrerrnns | s 05/24/2012| STIFEL NICOLAUS & CO.....ccovo. | coverrvrnrieniireriens | ovein 2,085,944 | ......... 1,967,871 | ........ 1,967,871 | ... 1,967,607 | .ooooevovrerrns | v 12 | | s 12 | | s 1,967,615 | .oovvvvvreni | e 118,329 | ..... 118,329 | ...... 84,905 |10/22/2023| 3AM.....
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908594 AC 8| UNION TANK CAR CO 4.71 05/15/2020..........ccoeurs [ vonee 05/15/2012| Sinking Fund Redemption 100.0. | ......c.oveverevenrvnns | wrvverinnns 818,182 | ... 818,182 | .....n818,182 | 1818166 | o [ v s [ | | s 818,182 OO 0 05/15/2020| 1...........
918200 AB  6|VFH PARENT LLC TL L+600 07/08/16........cocverevernes | vever 06/29/2012| Paydown 100.0........couevererereeine | vorernermsirnerinenirens | cereeineenns 37,193 | s 37,193 37,193 v | e 0 07/08/2016| 3FE......
921796 FZ 6| VMF 1999-A 1A5 6.555 03/07/23.........covvvieernrererns | veren 04/07/2012| MBS Paydown 0.122273485....... | ..ccocvmivermrverinns | vrvrernnnnn 56,164 | (i 56,164 56,164 IO 0 03/07/2023| 1FE......
921796 FZ 6| VMF 1999-A 1A5 6.555 03/07/23... e 05/07/2012| MBS Paydown 0.104417313 189,281 | 91,708 | 89,281 | s [ | e [0 | | 089,281 | [ 0 03/07/2023| 1FE......
921796 FZ  6|VMF 1999-A 1A5 6.555 03/07/23... O 06/07/2012| MBS Paydown 0.0.. 522,087 | .0ii0r536,281 | 1000 522,087 | v | cvveriieeeiseiiens [ oeevveeiieeiienens | cenviverieeienn0 oo | 00000000 522,087 | s | s 0 03/07/2023| 1FE......
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. | ..... 04/25/2012| MBS Paydown 0.128170069....... | .cccoovevrriververrnns | vvrrreeens 150,767 | 150,767 | i 144,642 | o 144,642 | s | el AT [ | b AT i | e 180,767 | s | s 0 10/25/2035| 6FE.......
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. | ..... 05/25/2012| MBS Paydown 0.121760747 256,373 IO 0 10/25/2035| 6FE......
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. | ..... 06/25/2012| MBS Paydown 0.111183191....... [ cccovvvevevcrcien | ceeenn423,102 | ... 423,102 | ... 405,914 | 405,914 | i | 010,576 | s [ e 10,576 | i | v 423,102 v [ 0 10/25/2035| 6FE.......
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 04/25/2012| MBS Paydown 0.407975364 25,408 IO I 0 01/25/2046| 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 05/25/2012| MBS Paydown 0.403862024 24,680 OO 0 01/25/2046| 1FM.....
92925C CC 4 |[WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 06/25/2012| MBS Paydown 0.401434466 14,565 IO I 0 01/25/2046| 1FM.....
92935H AA  7[WCP 2010-1 A4.141 11/15/2015.......ccovvrverrerrrerns | veeer 04/15/2012| Sinking Fund Redemption 100.0. | ......covvvvrrvnnerinns 30,477 v | e 0 11/15/2015| 1FE......
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015.......oovvvreriirirninns [ s 05/15/2012| Sinking Fund Redemption 100.0. | ......ccccovvveerevnnee 34,095 IO 0 11/15/2015| 1FE......
92935H AA  7[WCP 2010-1 A4.141 11/15/2015.......ccovvvvvrveririrrs | veres 06/15/2012| Sinking Fund Redemption 100.0. | .....ccccovvuvrrrrrins 32,181 OO 0 11/15/2015| 1FE......
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032 N 04/07/2012| MBS Paydown 0.354095011........ | ccccvevvvevnerverirnne | wrnrennenn 171,508 | i 171,508 | oo 161,164 | 161,164 | | 10,344 | i | 10,344 | | s 171,508 IO I 0 05/10/2032| 1FE......
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032..........ccccoe. | veuee 05/07/2012| MBS Paydown 0.34498750 ..255,010 255,010 0 05/10/2032| 1FE......
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032 I 06/07/2012| MBS Paydown 0.338760968....... | .cccovvevrrererirevernee | wovverenen 174,343 | i ATA343 | 163,828 | 163,828 | s | e (BAT) [ | e (BAT) [ [ e 174,343 v | 0 05/10/2032| 1FE......
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18........ocvevvee | vevee 04/25/2012| MBS Paydown 0.32944719......... . 36,833 I 0 03/25/2018| 1FM.....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18........ccccevvws [ vonee 05/25/2012| MBS Paydown 0.300850599 40,607 IO [V I 845 |03/25/2018( 1FM.....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18........ocvevvee | e 06/25/2012| MBS Paydown 0.29255836......... , , . 11,775 S [V IO 294 |03/25/2018( 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033 e 03/25/2012| Prior Period AdjuStMeNt.........cc.c. | coveeeiiiniiveiieriinns | e [ e [ | e | e | e 14 [ | e T i [ | e | e 0 03/25/2033| 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033.........ccccovvvrereres | v 04/25/2012| MBS Paydown 0.08922059 .8 8 177 0 . |03/25/2033| 1FM.....
939336 TX 1|WAMMS 2003-MS7 P PO 3/25/2033 e 05/25/2012| MBS Paydown 0.086786602....... | ..c.ocvereeeerrrerirnne | eevererernenrnneensB09 | o809 [ 389 | 357 | s | i 35 | e [ e 35 609 IO 0 03/25/2033| 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033..........ccoevvvevree [ v 06/25/2012| MBS Paydown 0.085957717....... | cccovverrvenrrneriens 207 | .. 207 133 | e 121 | e [ v 14 | e | e 14 | 207 OO (V1 IR 03/25/2033| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 03/25/2012| Prior Period AdjuStment..........c.c. | voeeeeeenevneeneeirnee | coeverererneens (G Y4 ] — (11,617) | oo (9,448) [ ..o v | v [ oo (V1 I (5,257) OO (V1 IR 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | v..c. 04/25/2012| MBS Paydown 0.226945517....... [ .cccovvverecenererinn | corvereneenen 1,983 | i 1,983 | i 1,567 | 3,211 | i | e LT OO PR 16 | e 1,983 OO IO 0 1 107/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 e 04/25/2012| Pass-Through LOSS...........cveeveres [ corerermrenniinnineiinnes [ rernererensneinnenns | cevnermnnnnseD, 117 | i 043 | s | e | ervenseiseiiniens | oo 0 [ oo | eeveeeeeceseeneeeeeees | eveereeeercsees | e 0 3 |07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 e 05/25/2012| MBS Paydown 0.224465708....... [ ..cccooveeernrrerinns | corverereenene8,090 | 8,090 | oo ,811 | 4485 | i | e Y272 IR (SR 22 6,090 I 0 4 107/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 05/25/2012| Pass-Through LOSS...........cc.ceern. X 1025 [ oo [ | v | e (V] I IO I 0 3 |07/25/2036( 1FM.....
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 06/25/2012| MBS Paydown 0.220813493....... [ .cccovvvervvevererinns [ corvereennn8,629 | ciiiiriinn6,629 | i 5,237 | 08,606 | oo | e 32 | [ e, 32 | 6,629 IO (U IS 29 | 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .. 06/25/2012| Pass-Through LOSS..........cccvverer | covererrenneinninneiines | eevmnenneisninnneinnes | eevnernneneen 15980 | viiiieirec8,304 | oo | e [ e [ e (V1 I v | (01 I 35 [07/25/2036| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037. N 03/25/2012| Prior Period AdJUSIMENL.........ccoo. [ orrrerirrierieiinnes [ rerrereresinsiieninis | verssieiessneinnnnis | censmesiissssssssiesns | sesseessssssssssnesns | sonmssssiessnnsnnns | evnsessessssnsans | veves (V1 ST OO USRI SO 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........cccoccves | vevee 04/25/2012| MBS Paydown 0.47477582......... | ceccoueeeeeerneeneennee | covereernen 59,648 | 59,648 | i 84,271 | oo 52,494 | s [ s [ 0 59,648 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037. N 04/25/2012| Pass-Through LOSS..........ccuvveres | coreneriemrivenveninnns | evvnnniennnneineninens | eovervenee 12,087 | i 12,981 | s | e [ e [ e (V1 SO UTORPORPTORRPURPIORIR IUSUTPIORTRRPOO OO 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........ccoccres | vevee 05/25/2012| MBS Paydown 0.46679845......... | ccccouveeevernerneernee | corvrrrrneenc3,667 | i 43,667 | it 47,051 | i 38,939 | s [ e [ (V1 I . 43,667 IO 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........cccoueree | vevee 05/25/2012| Pass-Through LOSS..........ccecvverer | covernrrenneinninneiiees | eevmnenneinninnennnes | covnrrinneensen 516 | 10,253 | oo | v | coveiiesineinnns | e (1 I v | e 0 07/25/2037| 1FM.....
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949837 BQ  0|WFMBS 2007-10 1A39 PT INV 7/25/2037.........ccccconee | venee 06/25/2012| MBS Paydown 0.45909321.......... [ ceccovvvrervermnrerinnns | vevrvereneeen 7,688 | o 87,658 | 051,352 | i 37,611 | s | e | e (V1 T . 47,658 OO 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........ccoccves | vevee 06/25/2012| Pass-Through LosS...........ccc...u.. X 1998 | oo | s | e | oo (V1 I S 0 07/25/2037| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 04/25/2012| MBS Paydown 0.42919824 191 | ... 191 | . 34,831 IO 0 03/25/2036( 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 05/25/2012| MBS Paydown 0.42597922 216 |..... 216 26,393 e | 0 03/25/2036| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 06/25/2012| MBS Paydown 0.42102982 421 40,580 0 03/25/2036| 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036 e 04/25/2012| MBS Paydown 0.20034642......... [ .cccovvrrvnereinns | corvererennene8,760 | i 8,760 | civviinre0n8,563 | civiinnn8,623 | i | i AT | o | e 47 8,760 IO I 0 03/25/2036| 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036...........coccre | . 05/25/2012| MBS Paydown 0.18911507......... | cecevereverrnerreeerene | evvrverrnnnerse8, 760 | coiiiriirncn8,760 | oiviiincn8,563 | 8,623 | s [ e LTGRO (SRR 56 | oo 8,760 IO 0 03/25/2036| 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036................. |..... 06/25/2012| MBS Paydown 0.17788373......... [ ccccoveveveervererinns | cvrvereneeeene8,760 | i 8,760 | civiicn8,563 | 8,623 | i | e B6 [ ..o [ e (51 [ 8,760 O [V I 241 103/25/2036| 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036...........ccccovvrvvvrrer | conee 03/25/2012| Prior Period AdJUSIMENt........ccc. | corveerrnrrerierinns | cevverineinerinniens | e [ | e | e | oo 14,016 | oo | v 14,016 | .o OO (V1 I 03/25/2036| 1FM.....
94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036, N 04/25/2012| MBS Paydown 0.3104612 440 |..... 440 28,759 OO 0 03/25/2036( 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036, N 05/25/2012| MBS Paydown 0.3085536........... [ ceccovrrverevrvrrerinnn | corvererinnenn 1,425 | i 1,425 | 812 | 1,003 | i | e 34 [ [ e 34 1,425 IO I 0 03/25/2036( 1FM.....
94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036...........ccccmvrvrmures | cenee 06/25/2012| MBS Paydown 0.30181955......... | cceeveereeerernneriens 5,031 | oo 5,031 2,868 | .o 3,542 | oo | s [CC10) T I (CC0) ) 5,031 v | e (V1 IR 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 04/25/2012| MBS Paydown 0.29925697......... [ .ccoeverereerneererinnes | cvrvrireenns 234,739 | .o 234,739 | oo 208,038 | ......ce... 207,465 | ..o | e 14781 | oo | v, 14,781 | oo . 234,739 IO (V1 I 3,436 | 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 05/25/2012| MBS Paydown 0.29459332......... | ccceverenrrverrerrnne | vvrneeenn 111,928 | 111,928 | 099,196 | 098,923 | s | vveeeeeendB95 [ | 95 [ [ e 111,928 IO I (V1 I 1,992 |03/25/2036| 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 06/25/2012| MBS Paydown 0.28818023......... | ccccooveevrrnerreeinnee | wovneenenn 153,914 | 153,914 | 136,406 | v 136,031 | s | 05,705 [ | 5,705 [ [ i 153,914 IO I (V1 I 3,205 |03/25/2036( 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037........ccovvreres | vevee 03/25/2012| Prior Period Adjustment.. 0 . [12/28/2037{ 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037. e 04/25/2012| MBS Paydown 0.32250727 . . . . . . o . [T ISP 140,006 v | 0 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.........ccoeevurer [ v 05/25/2012| MBS Paydown 0.3134144........... . 96,880 S (V1 I 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.........ccccevurer [ v 06/25/2012| MBS Paydown 0.30010645......... | ccccoovrenrvrerrerernee | vvrereeenn 141,789 | 141,789 | i 113,875 | 110,887 | s | 0000020,700 [ oo | 020,700 [ oo [ v 141,789 IO I (V1 I 12/28/2037| 1FM.....
94986M AA  0[WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 04/25/2012| MBS Paydown 0.44001936......... | ccccveeervernerrneennee | wovverenenn 142,148 | i 142,148 | 142,948 | 142,749 | s | e (1445) [ | (1445 [ [ e 142,148 IO I 0 01/25/2038| 2FM.....
94986M AA 0 [WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 05/25/2012| MBS Paydown 0.42439127 2312562 | 314,320 [ 313,882 [ s [ e (1,955) [ [ e (1,955) [ s | i 312,562 OO I 0 01/25/2038| 2FM.....
94986M AA  0[WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 06/25/2012| MBS Paydown 0.421479.... 58,245 58,245 0 01/25/2038| 2FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........cccoovvee | venee 04/25/2012| MBS Paydown 0.06358853 ....15,512 15,512 IO 0 09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........c.cccouver [ vonee 05/25/2012| MBS Paydown 0.06159217......... | cecevvveemrrverrnrrnee | everrienernn 31,942 | s 31,942 31,942 IO I 0 09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cocovvrer [ o 06/25/2012| MBS Paydown 0.06121236......... | cccceveeverrrerereeenes | veerveinenannd 6,077 | covvvevrreenns 6,077 6,077 OO 0 09/25/2033| 1FM.....
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ..... 04/15/2012| Paydown 100.0.........ovvvrerernreinns | vevernerrerinsisneniene | ceneeiineins 12,837 | oo 12,837 12,837 IO 0 12/15/2018 1...........
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ... 05/15/2012| Paydown 100.0.. ....12,908 12,908 IO 0 12/15/2018| 1...
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ..... 06/15/2012| Paydown 100.0.. ....12,980 12,980 IO 0 12/15/2018| 1...
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........ccocreres | vevee 05/20/2012| MBS Paydown 0.924033079....... [ .cccovrvererrnmerernnes | crrvrvenenns 379,835 | oo 379,835 | .00 379,835 | 1t 379,835 | i [ v (B81) s [ v (B8T) [ | i 379,835 IO I 0 09/20/2025(1Z........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........oocconves | cuvee 06/20/2012| MBS Paydown 0.891246141........ | ccccovvvrevererenernns | crrverieens 163,935 | coovcrennee 163,935 | .o 163,935 | 163,935 [ oo | vereeenne(B510) | s [ evereennnd(510) [ e | s 163,935 OO 0 09/20/2025| 1Z........
961548 AS 3| WESTVACO CORP 7.50 06/15/2027..........ccccomvvvnris [ e 06/15/2012| Sinking Fund Redemption 100.0. | .....ccccoovverurnrians | vrveri 610,000 | ............ 610,000 | ....coc.e.617,631 | i 816,636 | oo [ eeeeena(6,836) [ oo [ veeernn(6,836) [ oo | v 610,000 IO 0 06/15/2027| 3FE......
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031 e 04/15/2012| Paydown 100.0........ccueverrermirine | covreerrnerierienennee | veeverernenend 6,776 6,776 IO 0 09/15/2031|1...
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031........cccconves | cevne 05/15/2012| Paydown 100.0.. 6,814 0 09/15/20311
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031 e 06/15/2012| Paydown 100.0.. 6,852 IO I 0 09/15/2031(1...
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 04/15/2012| Paydown 100.0........ccoevereerrrene | cevermernersnenienenes | veernsreneiinns 7,886 7,886 v | e (V1 IO 175 |10/15/2032] 1...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 05/15/2012| Paydown 100.0........c.vverrennrens | coveremerneinenieniees | cevriseineiins 7,929 7,929 IO 0 | oo 220 [10/15/20321...........
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96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 06/15/2012| Paydown 100.0........cccvveriemirins | corveerrnerirerieninnes | cevivnineiins 7973 | oo VAT T - 7973 | oo 7973 | oo | e [ e (V1 T 7,973 OO [V I 266 |10/15/2032(1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 04/15/2012| Paydown 100.0........ccoeverrerrrene | cvvrreereerierieeenee | ceersrennened 6,453 | oo 6,453 | oo 6,453 | coovrrerinn 8,453 | oo [ e [ (V1 I 6,453 v | e [V I 143 | 06/15/2033] 1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 05/15/2012| Paydown 100.0........cceverrernrinne | covermeimersnenieeenes | ceereseiseiad 6,488 | ...coovvrnnn. 6,488 | ..coovrerinnn 6,488 | oo 6,488 | ..o | e [ (V1 I 6,488 IO 0 06/15/2033| 1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 06/15/2012| Paydown 100.0........covvververernnes [ overermnneirnnreninnns | cererreennenn8,524 | 6,524 | i 6,524 | o0 8,524 | i | s | e 0 6,524 IO 0 06/15/2033|1...
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...........ccoconne | cevee 04/15/2012| Paydown 100.0........ccevevrernerenne | cevernerermnrmenneninnee | weevnernnennn 75900 | i 7,900 | i 7,900 | i 7,900 | i [ v [ 0 7,900 0 05/15/2034| 1
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034.... i 05/15/2012| Paydown 100.0........ovvvvrverernnes [orervrvnrieinnineninnns | covvrrerineene 1,984 | i 7,944 | i 7,984 | il 1984 | i | s | e 0 7,944 IO I 0 05/15/2034/1...
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...........ccoconns | cevee 06/15/2012| Paydown 100.0........ovvevvverererenes [ errrermnerniinnsniinnes | cevrerererienens 7,988 | i 7,988 | i 7,988 | i 7,988 | s | v | e (V1 I 7,988 IO 0 05/15/2034|1...........
96928 CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 04/15/2012| Paydown 100.0........coovveerernerenns | covernernmnimerneennee | eernerinnnenee B, 271 | i 5,271 | 5,271 | e 5,271 | s [ e [ e (V1 I 5,271 v [ (V1 I 117 [10/15/2033(1...........
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 05/15/2012| Paydown 100.0........covvvervveernnes [ ovrermninrirmnrerinnes | cerverrernnnenn3,300 | i 5,300 | i 5,300 | v 5,300 | oo | e | e (V1 I 5,300 | .o | e 0 10/15/2033] 1...........
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 06/15/2012| Paydown 100.0........cccvvvvevrerenes [ orrrererieeiinnsniinnns | cevveriereenenn 3,327 | i 5,327 | i 5,327 | v 5,327 | e | v | e 0 32 I 0 10/15/2033 1...
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. |..... 04/15/2012| Paydown 100.0.. D] (7) 34,491 IO I 0 02/15/2029|1...
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. | ... 05/15/2012| Paydown 100.0 9] ..... ()] - . 34,660 IO I (V1 I 852 |02/15/2029|1...........
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. |..... 06/15/2012| Paydown 100.0.........ccvrerrerernnes [ rrerermnircirnnreriens | evvveerenenen 34,831 | i 34,831 | 035,159 | 35,131 | | e (G0 ST I (G ) [ . 34,831 O 0 02/15/2029|1...........
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.............. | ..... 04/15/2012| Paydown 100.0 2)] .o (V2] . 12,823 OO 0 01/15/2035| 2...........
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035. e 05/15/2012| Paydown 100.0.. 13,013 )] ..... (2) 12,889 IO I 0 01/15/2035| 2...
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.........cco. | .. 06/15/2012| Paydown 100.0.. .13,080 2)] ..... (2) 12,956 0 01/15/2035| 2...
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 04/15/2012| Paydown 100.0........ccoeverrerirene | cvrvererrenrrerienennee | veerveeinereeedhB67 | o867 | 8714 | s 4,712 M ] .. 4,667 v | 0 01/15/2036 2...
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 05/15/2012| Paydown 100.0 ( 4,695 IO 0 01/15/2036| 2...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 06/15/2012| Paydown 100.0 ( 4,724 IO 0 01/15/2036| 2...........
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 04/15/2012| Paydown 100.0 ( 37,272 IO I 0 08/15/2031|1...........
96928 DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 05/15/2012| Paydown 100.0.. 37,439 v [ 0 08/15/2031|1...
96928* DA  2|VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 06/15/2012| Paydown 100.0.. 37,606 0 08/15/2031|1...
96928* DB  0|HEWLETT-PACKARD CTL 5.00 12/15/2017 B 04/15/2012| Paydown 100.0.. e . . 85,723 IO 0 12/15/2017|1...
96928* DB  0|HEWLETT-PACKARD CTL 5.00 12/15/2017............. | .... 05/15/2012| Paydown 100.0........c.evvrererneries | verernreeerinnrireniene | cenreinniond 86,080 [ ...ccoovrnee 86,080 | ...ocovvnven. 86,891 86,080 OO 0 12/15/2017| 1...........
96928* DB  0|HEWLETT-PACKARD CTL 5.00 12/15/2017.......c.ccc. | cevne 06/15/2012| Paydown 100.0........ccevvrerereeins | vorernermernnerineniene | ceneeineenns 86,438 | ..cooovvrrne 86,438 | ..ocvvvneen 87,253 | .ovvvrreenne 87,088 | ..ooveerereeriens | e (G T I (15— . 86,438 OO 0 12115/2017| 1.....c.nee
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029........ccconmvemerennres | conee 04/25/2012| Paydown 100.0.........covvverernreinne | coverneriseineiineniene | ceneeineenns 51,243 | ccoviione. 51,243 | covcvirn. 51,719 | oo 51,687 | oo | v [ T I (L] P— . 51,243 IO 0 01/25/2029| 2...........
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.. e 05/25/2012| Paydown 100.0.. 51,491 IO 0 01/25/2029 2...
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.. I 06/25/2012| Paydown 100.0.. 51,740 IO 0 01/25/2029| 2...
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... | ..... 04/15/2012| Paydown 100.0 27,547 IO I 0 08/15/2030(1...........
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 05/15/2012| Paydown 100.0 27,652 IO 0 08/15/2030| 1...........
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 06/15/2012| Paydown 100.0..........covvverernreinns | vorerneiresiiesineiiinns | ceeeeinnenns 27,757 | oo 27,757 27,757 IO 0 08/15/2030| 1...........
96928* DJ 3 |FRANKLIN COUNTY OH 5.25 9/15/2031 e 04/15/2012| Paydown 100.0.. ...12,395 12,395 IO 0 09/15/2031|1...
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031.......cccomerens | cevee 05/15/2012| Paydown 100.0.. 12,449 12,449 0 09/15/2031| 1
96928* DJ  3|FRANKLIN COUNTY OH 5.25 9/15/2031 N 06/15/2012| Paydown 100.0.. ....12,504 12,504 IO I 0 09/15/2031(1...
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 04/15/2012| Paydown 100.0.......ccevvrerereeins | vorernerrerrneeineniinne | ceneeiiseinns 18,911 | oo 18,911 18,911 v | e 0 | v 353 [10/15/2029|1...........
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 05/15/2012| Paydown 100.0..........covvverernrernes | voverreirnsriesiineniiens | cevneeinneins 18,999 | .oovvvrvrne 18,999 18,999 IO (V1 IO 443 10/15/20291...........
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Statement as of June 30, 2012 ofthe 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 Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| 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* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 06/15/2012| Paydown 100.0........covvererernivies | verernrieerinnrinenirene | e 19,088 | .ooovrveneee 19,088 | ..oocvvrerne 19,264 | ...ccoovonee. 19,258 (8)].eeer ()] - 19,088 | oo | e [V I 534 (10/15/2029| 1...........
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12/31/2012........c.ccc. | ceve. 04/20/2012| Paydown 100.0........couevermrereeine | rorernerrerrnerineniene | cerneeineennd 98,391 | coovvvrrns 98,391 | .ovvvvrnns 97,900 | .ovvvrrnene 97,719 673 |..... (Y 98,391 | oo [ e 0 2,843 |12/31/2012|4Z........
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12/31/2012..........c... | c..e. 06/07/2012| Private Placement...........ccccuveve | vovernerineeneineninne | orevnn 4,357,627 | ......... 4,357,627 | ......... 4,335,839 | ......... 4,302,910 | .ooovvereiinns | s 12,357 | v | s 12,357 | v | s 4,340,226 | ...cocovvrvrins | o 17,400 | ...... 17,400 |..... 221,209 |12/31/2012(4Z........
G7816E  AA 9| SARA 2006-1X A1 CLO FLT 12/15/2019......cccceurvvvee R.. ]06/15/2012| MBS Paydown 0.930294884....... | ..cccovinirrirnnnicnns | crverirnnns 373,114 | oo 373,114 | s 355,857 | .o 355,857 | ..o | e 2,561 | [ v 2,561 | | s 373,114 | [ 0] e 1,384 |12/15/2019| 1FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS...........evuueieuiirsersieeesserssssissers s s ssssnens | enees 281,399,568 | ..... 283,965,052 | ... 268,399,265 | ..... 277,948241 | .......... 2,531 |...3,125981 | oo 0. 3,128,512 | oo 0] .. 276,853,746 | ..ooovvvrenns 0 |.4,545,823 |..4,545823 |.6,381,724 |...... XXX... [.XXX....
Bonds - Hybrid Securities
903300 20 0| USB CAPITAL X1 6.60 9/15/2068............cccvverrrernens | e 05/18/2012| Call 25.0.......ccovrererrrirriieiirens | ceverseeieesnerieniees | oveies 1,250,000 | .oovereercrrnerienes [ e 996,500 | ...cooveee. 989,008 | ...vvvuerverireees | e 260,993 | ... | e 260,993 | ..o | e 1,250,000 | ..oovvervrecrnns [ eenne 0 . 35,063 |09/15/2066| 2FE......
06423W 20 4| BANK ONE CAP TR 7.20 10-15-31....ccvviviinnnininns | o 04/30/2012| Partial Call 25.0.......... ...807,025 ..878,689 | ........807,025 | ...occoviiiniinns [ | 0 ..807,025 | .o | [ I 31,474 | 10/15/2031) 2FE......
4899999. Total - Bonds - Hybrid Securities 2,057,026 1,875,189 21,796,033 | 0 | 260,993 ...260,993 2,057,025 .0 0 0. 66,536 |...... XXX... |.XXX...
8399997. TOtAl = BONAS = PAM 4.ttt | s 292,728,303 | ... 293,236,760 | ..... 279,718,951 | ... 289,149,185 3247736 | 0 | 3,250,267 | ..ooovien0 | 288,182,480 | ..cccovvnns 0 |..4,545,823 |..4,545,823 |..6,711,982 |...... XXX... |.XXX....
8399999. TOHAl = BOMAS... .ttt | e 292,728,303 | ..... 293,236,760 | ..... 279,718,951 | ..... 289,149,185 3247736 | v 0 ... 3,250,267 | .ovovrininnnd 0] .. 288,182,480 | ..ooovrenes 0 |..4,545,823 |..4,545,823 |..6,711,982 |...... XXX... [.XXX....
Common Stocks - Industrial and Miscellaneous
006848 10 5| ADELPHIA.......coooiiiriieineieiieeieeeiesiesiseeissinees | e 05/01/2012| DIStHIDULION. .....ceoovvevvevciierieins | eerereeireenieeineinns | cvveerienes 514,906 [ ...ovvoere XXX i | revineineiiissineniens | ceeeinesinnsines [ oneerinnineennes | oo (V1 SOOI UIORTORPIORTURRPUUROIR IUPURRRTRRTO YOO 514,906 |..... 514,906 | ..ooovvvvrrrns [ e XXX | Lo
670823 10 3| O'CHARLEY'S INC......ccostiimirmiriririniinnnissiissiienis | e 05/11/2012| Distribution............coceniviniirinns | v 20,256.000 | ............ 199,522 | ..o XXXeiioer | ve0000eeni235,379 | i 7,896 | oo (70,693) [ ...vvovveivnnis | eovverrnrinsniens [ rereeee(70,693) | v | v 40,512 | oo [ 159,010 |..... 159,010 | .ovvvvivienns | s XXXeo | Lo
9099999. Total - Common Stocks - Industrial & MISCEIIANEOUS. .........vvuererieririsieisssisssrs s s ers s snsssnssns | crsenesenes 714,428 | .o XKoo [ e000000235,379 | i 7,896 | oo (70,693) [ ..ovvoirirenne 0 40,512 L0 ] 673,917 |.... 673917 | oot 0. XXX... | .XXX....
9799997 Total - COMMON STOCKS = PAI 4.ttt sttt | ebsasnisnes 714,428 | .o XXX | 00000000235,379 | e 7,896 | oo (70,693) [ ... 0 40,512 .0 [ 673,917 |.... 673917 | oo, 0. XXX... | .XXX....
9799999. TOtal = COMMON SHOCKS. ... vevsresireereere et L T14,428 [ XXX | 000e235,379 | i 7,896 | oo (70,693) 40,512 L0 [ 673,917 |..... 673917 | oo [ XXX... |.XXX....
9899999. Total - Preferred and Common Stock ...714,428 ..(70,693) | . .0 40,512 L0 [ 673,917 |.... 673917 | .. L0 [ XXX... | .XXX....
9999999. Total - Bonds, Preferred and Common Stocks 293,442,730 ..(68,162)....3,247,736 | ...ccocoeeren0 | 3,179,574 | 0 | e 288,222,992 ..5,219,739 |..5,219,739 |..6,711,982 |...... XXX... | . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier | of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) 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.. EQY/INDEX| CREDIT SUISSE....... .07/15/2011(.07/13/2012] ....oovvvvrrrcns | o 2,339,041 |....1,317.1000 | .......... 91,281 SO O .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX| WELLS FARGO........ .08/16/2011(.08/11/2012] .....covvvvvvrvers | wreee 2,375,794 |....1,129.8200 | ........ 220,963 e | s 362,262 .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .09/13/2011{.09/07/2012] .....covvvvvvrrcrs | o 2,056,015 |....1,195.5100 | ........ 111,459 | s 210,413 140,404 .1 A
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX|MERRILL LYNCH 10/17/2011(.10/12/2012) .. ..3,236,144 |....1,205.5200 198,756 #... 343,985 232,843 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... 11/11/12011[.11/10/2012] oo | v 2,481,863 |....1,229.5900 | ........ 195,103 | 223719 | ........ 178,174 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... .12/09/2011(.12/08/2012] ......ovvvvrvvecrs | o 3,740,984 |....1,259.7000 209,278 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX| CREDIT SUISSE....... .01/13/2012[.01/11/2013| ... | e 1,678,984 |....1,292.1900 .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|MERRILL LYNCH...... .02/13/2012(.02/08/2013| .......ovvvvvrrers | o 2,544,313 |....1,348.8000 |. 106,069 .1 A
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS...... . |.03/12/2012|.03/07/2013| .. ..2,673,513 |....1,353.2000 |. 131,186 1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| MORGAN STANLEY. |.04/13/2012|.04/11/2013] ......ccooverrerrs | eeen 2,947,242 |...1,370.1900 |. 131,210 v | e 76,490 | 1iii(32,852) | v | eereeend(21,868) [ oo | e | e
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|MERRILL LYNCH...... .05/30/2012(.05/09/2013| .......cooocvvvceers | wone 2,529,748 |....1,354.8900 |. 73,583 | 93,243
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .06/18/2012(.06/13/2013| ......oovvevvrvers | o 2,452,840 |....1,314.7800 |. . 139,042 | e 160,860
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY.....|.07/07/2011|.07/06/2012] .. ....68,267,118 |....1,339.2200 | ..... 1,997,721 | oo | e | 1,323,646 | 4o | 1,323,646 .1 A
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY.....|.07/07/2011|.07/06/2012) .. 40,387,244 |....1,339.2200 1,310,937 648,690 |1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|MERRILL LYNCH...... .07/07/2011{.07/06/2012 .. ....25,498,889 |....1,339.2200 | ........ 748,847 v e | s 345,994 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE. ..|.07/21/2011|.07/20/2012] .. ....59,039,467 |....1,325.8400 | ..... 1,742,854 | oo | e | e 1,756,769 |*#... | ... 1,756,769 | ... 1,430,308 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE. ..|-07/21/2011|.07/20/2012] .. ...39,510,427 |....1,325.8400 | ..... 1,309,723 | ooocverivivcrinins | vereeeeenineinens | vevereeenns 1,230,589 |*#... | ... 1,230,589 | ........ 998,475 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .07/21/2011{.07/20/2012| .. ...25,741,071 |....1,325.8400 | ........ 774,655 SOV TR PP 325,263 .1 A
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY.....|.08/10/2011).08/06/2012] .. ..49,467,321 |....1,199.3800 ,060,798 . ..2,539,000 | *#... | .....2,539,000 412,046 .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY..... |.08/10/2011).08/06/2012] .. .|..106,157,558 |....1,199.3800 | ..... 2,534,052 | ooooerverierinens | e | e 6,165,619 |*#... | ..... 6,165,619 | .....3,441,080 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY.....|.08/10/2011/.08/06/2012] .. ....35,387,935 |....1,199.3800 | ........ 694,552 | ..o | e | e 2,246,564 |*#... | ... 2,246,564 | ... 1,412,390 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX|BARCLAYS............... .08/24/2011(.08/20/2012 .. ....66,505,651 |....1,123.5300 | ..... 2,012,578 | oo [ v | i 3,444,304 |*#.. | ... 3,444,304 | .....1,898,783 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .08/24/2011(.08/20/2012 .. ...47,002,866 |....1,123.5300 | ..... 1,590,148 | ..oocovreireirieeins | cevineineeiiseiiens | erereeenns 2,748,848 |*#... | ... 2,748,848 | ... 1,517,508 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX| WELLS FARGO........ .08/24/2011(.08/20/2012 .. ...31,343,442 |...1,123.5300 | ..... 1,094,969 | ...ocoovveiriirnis | e | e 1,911,293 [*#... | ... 1,911,293 | ... 932,886 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT EQY/INDEX|BARCLAYS............... .09/07/2011{.09/06/2012 ...42,600,163 |....1,165.2400 | ........ 975,763 | .oovovvcrrerins | e | ceveeeins 1,605,586 |*#... | ... 1,605,586 | ........ 963,149 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS............... .09/07/2011|.09/06/2012] .. ....39,440,181 |....1,165.2400 | ..... 1,278,750 | oooeeciieicies | e | e 2,142,710 [*#... | ... 2,142,710 | ... 1,290,200 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX| BNP PARIBAS NY.....|.09/07/2011).09/06/2012] .. ...29,193,929 |....1,165.2400 | ........ 922,237 | v | e | i 1,677,211 [*#... | ... 1,677,211 | .....1,001,751 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS. .09/21/2011{.09/20/2012 .. ...41,426,558 |....1,202.0900 | ........ 842,599 | ..o | e | e 1,510,248 [*#... | ... 1,510,248 | ........ 891,379 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS .09/21/2011{.09/20/2012 .. ....41,856,790 |....1,202.0900 | ..... 173,434 | oo | e | e 2,149,348 |*#... | ... 2,149,348 | .....1,272,655 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT EQY/INDEX|JPM CHASE.............. .09/21/2011{.09/20/2012 ....26,440,590 |....1,202.0900 | ........ 625,333 | ..o [ e | e 1,452,351 [*#... | ... 1,452,351 | ....... 958,593 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH...... .10/07/2011|.10/06/2012] .. ....50,696,684 |....1,164.9700 | ..... 1,070,008 | ...oooveieirieires | e | e 1,902,062 [*4... | ..... 1,902,062 | .....1,064,845 -1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... .10/07/2011{.10/06/2012 .. ....48,621,249 |....1,164.9700 | ..... 1,455,753 | oo | veveeeeieninsinens | verereeenns 2,607,062 |*#... | ... 2,607,062 | .....1,470,641 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE ..|-10/07/2011|.10/06/2012] .. ....30,499,081 |....1,164.9700 | ........ 782,263 | ..ovovvveereenns | e | i 1,629,681 [*#... | ... 1,629,681 | ........ 902,013 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS . |-10/24/2011|.10/20/2012f .. ...41,716,658 |....1,215.3900 | ........ 988,179 | oo | e | e 1,450,758 |*#... | ... 1,450,758 | ........ 929,750 .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... .10/24/2011(.10/20/2012| .. ...41,342,647 |...1,215.3900 | ..... 1,368,462 | ..oovvvcererrneins | ceverneereeiseiiens | erereenns 2,021,782 |*#... | ... 2,021,782 | ....1,307,117 .1 A
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE.. 10/24/2011(.10/20/2012] .. .24,611,071 |....1,215.3900 760,775 . .1,329,868 |*#... | .....1,329,868 | .....1,004,156 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|MERRILL LYNCH...... .11/08/2011(.11/06/2012| .. ....60,479,966 |....1,253.2300 | ..... TAATTT8 | oo | e | veverieenns 2,005,875 |*#... | ... 2,005,875 | .....1,362,080 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|MERRILL LYNCH...... .11/08/2011(.11/06/2012| .. ....54,859,620 |....1,253.2300 | ..... 1,772,833 | oo | v | e 2,473,814 |*#... | ... 2,473,814 | ..... 1,681,117 .1 A
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX| WELLS FARGO........ .11/08/2011(.11/06/2012] .. ....39,595,401 |....1,253.2300 | ..... 1,165,212 [ oo | e | e 1,995,721 [*#.. | ... 1,995,721 | .....1,622,884 .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... .11/22/2011{.11/20/2012| .. ...51,419,805 |....1,215.6500 | ........ 997,391 1,674,898 [*#... | ... 1,674,898 | ........ 976,084 .1 A
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE.. 11/22/2011).11/20/2012) .. 149,355,493 |....1,215.6500 315,443 . 2,241,581 |*#... | .....2,241,581 | ....1,313,276 .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... .11/22/2011{.11/20/2012] .. ....30,592,004 |....1,215.6500 | ........ 694,306 | ...ovvrvrerierins | e | e 1,547,757 |*#... | ... 1,547,757 | .....1,036,555 1 A
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE....... .12/07/2011(.12/06/2012| ........vvvvncreneee ....50,308,673 |....1,258.4700 | ..... 1,044,574 | oo | e | e 1,442,421 [*#... | ... 1,442,421 | ... 946,040 | ... | s (522,287) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... .12/07/2011(.12/06/2012| .. ...43,653,792 |....1,258.4700 | ..... TATTO0 | oo | e | cevereenns 1,630,946 |*#... | ... 1,630,946 | ... 1,067,445 (585,880) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX|BARCLAYS............... .12/07/2011(.12/06/2012| .. ....31,657,745 |...1,258.4700 | ........ 776,362 | ..o | v | cvvveiins 1,373,296 |*#... | ... 1,373,296 | .....1,064,992 (388,181) .1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY..... |.12/21/2011|.12/20/2012] .. ....46,656,019 |....1,241.3000 934,398 | ... [ e | e 1,379,190 [*#... | ... 1,379,190 851,391 (467,199) .1 A

S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS...... 12/21/2011(.12/120/2012) .. 40,403,664 |....1,241.3000 076,737 #... | ....1,602,833 990,557 (538,368) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY..... |.12/21/2011).12/20/2012] .. ....31,048,307 |....1,241.3000 | ........ 715,117 | e 1,458,597 | .....1,038,712 (357,558) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY..... |.02/02/2012|.07/06/2012] ........ccocvverers | eens 8,873,719 |....1,339.2200 |. 220,183 .172,117 He | s 172,117 128,081 (176,147) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX| BNP PARIBAS NY..... |.03/02/2012|.07/06/2012] .. B 3,594,303 |....1,339.2200 | ...coooverrmreverirs | i 2,308 | coveernrreninnns | e | B [ [ e (577) | e [ s (1,731) .1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .02/14/2012(.08/20/2012 .. ...11,999,948 |....1,123.5300 |. 565,430 (403,879) .1 A

S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY.....|.02/02/2012|.09/06/2012) .. ...9,677,955 |....1,165.2400 |. .292,605 . 345,312 219,910 (167,203) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY..... |.03/02/2012|.09/06/2012] .. B 6,321,374 |....1,165.2400 |. 300,976 | ..cvoereveererns | 313,271 | M | s 313,271 | ... 162,783 (150,488) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .01/09/2012(.01/06/2013| .. ...49,137,039 |....1,277.8100 |. 1,015,573 v | 1,319,390 | ........ 726,972 (423,155) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... .01/09/2012(.01/06/2013 .. L A2,677,247 |...1,277.8100 | ..ovvvcrciricns | s 1,209,368 | ....coouvererinnnns | cereries 1,586,340 |*#... | ... 1,586,340 | ........ 880,875 (503,903) .1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY.....|.01/09/2012|.01/06/2013] .. ....26,724,202 |....1,277.8100 |. 618,847 | ..o | s 1,008,741 [*#... | ... 1,008,741 | ........ 647,747 (257,853) .1 A

S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . |.01/25/2012|.01/20/2013 .. 44,009,809 |....1,315.3800 |. .885,964 “#...| ....1,062,049 545,237 (369,152) |1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS. .01/25/2012(.01/20/2013| .. ....39,933,216 |....1,315.3800 | ...coovvrvvrrvrrns | e 1,111,735 | ... | 1,323,690 | ........ 675,178 | ... (463,223) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY.....|.01/25/2012|.01/20/2013] .. ...23,397,413 |....1,315.3800 |. 522,598 | ... He | s 664,138 | ........ 359,289 | ... (217,749) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .02/08/2012(.02/06/2013| .. ...54,797,216 |....1,344.3300 | ...coccovrvvrrmrine | vener 1,147,443 | 1,197,042 | ........ 432,080 (382,481) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .02/08/2012(.02/06/2013| .. ...49,363,920 |....1,344.3300 | ...cocoovrvrrvmrrns | cennn 1,426,575 | 1,479,046 | ........ 527,996 (475,525) .1 A

S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY..... |.02/08/2012|.02/06/2013] .. .36,704,687 |....1,344.3300 |. .864,697 #.. | ......760,562 184,097 (288,232) .1 A

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .02/21/2012(.02/20/2013| .. ...44,978,154 |...1,361.2300 |. 947,983 | 925,288 | ........ 293,299 (315,994) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .02/21/2012(.02/20/2013| .. ...43,215,682 |....1,361.2300 |. 1,263,234 He | o 1,219,727 | 1 3TT,571 | o [ e (421,078) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX| BNP PARIBAS NY..... |.02/21/2012|.02/20/2013] .. ....27,766,696 |....1,361.2300 |. 664,167 e | s 483,910 (221,389) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY..... |.03/07/2012|.03/06/2013] .. ....57,856,170 |....1,343.3600 | .....ccocovvrrmrrns | enne 1,251,133 | e 1,235,854 | .......297,504 | .oooovonrirnrrncns [ v (312,783) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX|MERRILL LYNCH...... |.03/07/2012|.03/06/2013] .. ....55,409,008 |....1,343.3600 | .....ccccovurrmrire | ener 1,738,131 | 1,707,227 | ........ 403,629 ....... (434,533) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT EQY/INDEX| MERRILL LYNCH...... |.03/07/2012|.03/06/2013 .:32,534,224 |...1,343.3600 | .....ccoorrirmrrrns | cerrrne 841,115 | 731,166 | ........ 100,330 | oveveererirneriens [ v (210,279) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS. .03/21/2012.03/20/2013) .. ....58,029,768 |....1,405.5200 |. 1,195,673 He | s 961,723 | ...c.0....64,968 | oo | e (298,918) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX| BARCLAYS .03/21/2012(.03/20/2013| .. ....56,152,807 |....1,405.5200 | .....ccocoovvrrmrine | ener 1,672,375 | e 1,324,187 | ..0ee0i89,906 | .ooovveevicriens [ v (418,094) .1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| JPM CHASE ..|-03/21/2012|.03/20/2013| .. ....34,295,959 |....1,405.5200 |. 785,953 He | 350,487 | .......(238,978) | c.oovvvvcrieriecin | v (196,488) 1 A

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| BARCLAYS . |-04/09/2012|.04/06/2013| .. ....79,055,313 {....1,398.0800 | .....ccocovurrrmurire | ener 1,580,450 | 1,403,019 | ...ccce.85,977 | oo [ v (263,408) | .....overrrririnns [ e | s

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY..... .04/09/2012|.04/06/2013 ...84,737,118 |....1,398.0800 | .....ccocovurrrmrrns | enen 2,474,691 | 2,188,893 | ........126,651 | ..oovovvrercerivrrns | s (412,449) | oo [ e | e

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS............... .04/09/2012|.04/06/2013] .. ....46,813,255 |....1,398.0800 |. 953,623 | 600,703 | ....... (193,983) | cvvovererrrivvennes | v (158,937)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| WELLS FARGO........ .04/23/2012(.04/20/2013 .. ...53,717,545 |...1,378.5300 | ...coovvrvvrrvrrns | s 1,100,436 | 1,041,024 | ........ 123,994 | oo [ v (183,406)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| WELLS FARGO........ .04/23/2012(.04/20/2013| .. ....68,541,632 |....1,378.5300 |. 2,048,000 He| o 1,942,054 | ........ 235,387 | v | s (341,333)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .04/23/2012(.04/20/2013 .. ....34,561,674 |....1,378.5300 |. 747,128 e | s 573,947 | ......... (48,660) [ .....ooovernrrris | s (124,521)

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MORGAN STANLEY. |.05/08/2012|.05/06/2013] .. ...74,215,381 |....1,369.1000 | ...coovvrrvvrrrrrns | e 1,559,548 #.. 1,580,995 | ........ 151,409 | ovvoeeeeieiiens [ v (129,962)

S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH 05/08/2012|.05/06/2013 .. .80,437,952 |....1,369.1000 |. 2,429,413 *#... | .....2,480,957 253,995 (202,451)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .05/08/2012(.05/06/2013 .. ...42,765,661 |....1,369.1000 |. 902,730 | 838,780 | .......... L2 IR (75,227)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.. EQY/INDEX| MORGAN STANLEY. |.05/08/2012|.05/06/2013] .. N 3,705,245 |....1,369.1000 |. 70,663 | e 11,190 | ..ooeoo (53,584) | ... B [ (5,889)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT... EQY/INDEX|BARCLAYS............... .05/22/2012(.05/20/2013 .. ....64,935,926 |....1,295.2200 | .....ccocoovurimrrine | enee 1,525,610 1,673,240 | *4... | ..... 1,673,240 | ........ 274,764 )

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS............... .05/22/2012(.05/20/2013| .. ...73,551,382 {....1,295.2200 | ....ocoovvvvrvmrns | e 2,630,932 | oo | e 2,903,980 |*#... | ... 2,903,980 | ........ 492,292 )

S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT.. EQY/INDEX| MORGAN STANLEY. |.05/22/2012|.05/20/2013] .. .38,124,767 |....1,295.2200 |. 1,112,348 ..1,240,886 |*#... .1,240,886 221,234 )

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE....... .05/22/2012(.05/20/2013| ......ovvvvvvrrers | o 5,163,542 |....1,295.2200 |. 105,853 M| 46,440 | ... (50,592) | ... )




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT EQY/INDEX| MORGAN STANLEY. (.06/07/2012.06/06/2013) ..........ccevvvnne ....89,873,688 |....1,315.1300 | ...cooovvrvrrrvrrins | vener 1,983,176 | 2,136,106 | ........ 152,930 |. v [
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT. EQY/INDEX| BNP PARIBAS NY..... .06/07/2012|.06/06/2013] ... ...99,387,241 |...1,315.1300 | ..cooovervvrrrrns | s 3,334,245 | 3,620,028 285,783 |. v [
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT. EQY/INDEX| MERRILL LYNCH...... |.06/07/2012|.06/06/2013] ... ....46,181,429 |...1,315.1300 |.... I 1,212,889 [ ..oovevvvvvrivcres | e 1,349,368 [ ", | ... 1,349,368 | ... 136,479 | oo | v [ v | e | e
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT EQY/INDEX|MERRILL LYNCH...... |.06/07/2012|.06/06/2013] .........cocoovurer | eene 5,168,490 |....1,315.1300 | ...coovvrrrrrerrns | corrre 112,156 | oo [ e 29,817 | Hs | 129817 | 1iiia(82,539) | o e | e | [ e
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT. EQY/INDEX | BNP PARIBAS NY.....|.06/21/2012|.06/20/2013] .... 71,454,464 | ...1,355.6900 | ....ccovrvirrvnnens | eree 1,438,376 | ..coovvvvvvivnicns | v 1,508,374 [ M0 | 01,508,374 | ..iii89,998 | oo [ v [ | e | e
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT. EQY/INDEX| WELLS FARGO........ .06/21/2012(.06/20/2013 .... ...12,483,272 |...1,355.6900 |.... O 2,079,826 | ..ooovvrerercrrinns | werrnennnn2,195,132 [ | 102,195,132 | 10t 115,306 | oo [ [ e | v [ e
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT EQY/INDEX| WELLS FARGO........ .06/21/2012(.06/20/2013| ........cocoovvvvneee ..42,799,366 |....1,355.6900 | ......cooorsrrrmrrrns | corenne 908,590 | ...vvervrerererine | eerrnenn 1,009,703 | *.. | 101,009,703 | e 101,113 [ | e e [ e | s

S&P 500 CALL OPTIONS .|EQUITY INDEX PRODUCT EQY/INDEX| MORGAN STANLEY. |.06/21/2012|.06/20/2013] .........ccccocvurvre | oues 4,855,079 |....1,355.6900 |.......cccovurrrinns

.86,906

0089999. Total-Purchased Options-Hedging Other-Call OptONS @A WAITANES. ... vuuriueresiersierestessssess s ssessees st eetsees a8 s8££ e84 bbbt ...43,253,431 [....51,597,560 | ......cce0c..0 | oo 119,651,488 | XXX |..119,651,488 | ....53,243,543 ..(31,209,797) | ....

0149999. Total-Purchased Options-HEAGING OtHET.........c.u.urruririe i s ...43,253,431 |...51,597,560 | ......cccceecee0 | s 119,651,488 [ XXX |..119,651,488 |....53,243,543

31,209,797) | ...

0369999. Total-Purchased Options-Call Options and Warrants RSP OO PO PPN PPP PR ...43,253,431 [....51,597,560 | .......cccooouc.d 0] . 119,651,488 | XXX |..119,651,488 |...53,243,543 | .........cccc..... 0 | ..(31,209,797)

0429999. Total-Purchased Options.... . OO OO OO PSSP OO PPN ....43,253,431 |...51,597,560 | .....c.oooocrnennn: 0] 119,651,488 | XXX |..119,651,488 |...53,243,543 | .........cccc..... 0 | ..(31,209,797)

Swaps - Hedging Other - Interest Rate

29030

PAYER SWAPTIONS 7-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE

SWAPS BOND......ooviiininniceicienieas D1.......... INTEREST. | GOLDMAN SACHS... |.12/10/2008).12/10/2015] ............ccco..ec ..100,000,000 | .......... 0.0602 | ..... 2,380,000 | .oouiiniiieiiens [ e | i 847,756 |*#... | oo 847,756 | ....... (444,380) | . w1 B

PAYER SWAPTIONS 7-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE

SWAPS BOND...

. [INTEREST. | JP MORGAN.... . |-12/16/2008|.12/16/2015 .... ..100,000,000

..... 1,970,000 870,806 |*#... | ........870,806 | .......(603,833)| . e |1 B

PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE

SWAPS BOND......oovviiiinieriniiesirnns D1.......... INTEREST. | JP MORGAN............. 11/17/2009[.11/19/2012] ... ..100,000,000 | .......... 0.0650 | ... 2,760,000 | ...coovveiinienins [ [ e e | (5,121)|. e |1 B

PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE

SWAPS BOND......ooviriiininnicirciens D1......... INTEREST. | GOLDMAN SACHS... |.11/18/2009].11/21/2012] .........ccc.cveeeee ..100,000,000 | .......... 0.0650 | ..... 2,730,000 | oo [ v [ e 207 [M | e 207 | (22,384) . w1 B

PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE

SWAPS BOND......ooviriirininrieiecens D1......... INTEREST. | GOLDMAN SACHS... |.12/10/2009].12/10/2013] .........cccccveveee ..100,000,000 | .......... 0.0695 | ... 3,400,000 | oo [ s | i 49,971 [ ™. | oo 49,971 | ....... (104,865) | . w1 B

PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE

SWAPS BOND......ooviriininsiseciens D1......... INTEREST. | BARCLAYS............... .12/28/2009[.12/30/2013| ........cooocevvvneee ..100,000,000 | .......... 0.0735 | ..... 3,120,000 | oo [ i | i 24,928 |*#... | oo 24928 | ... (150,881) | . e 1 B

PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE

SWAPS BOND......oeviiiininniccieciesieas D1......... INTEREST. | GOLDMAN SACHS... |.02/24/2010.02/24/2014] .................... ..100,000,000 | .......... 0.0720 | ... 2,260,000 | ..ooociviniieiienis | e | i 65,476 |*#... | .......... 65,476 | ....... (113,177)|. w1 B
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE
SWAPS 1210 SO | DX INTEREST. | GOLDMAN SACHS... |.09/01/2010.09/01/2014| ..........ccouvvn... ..100,000,000 | .......... 0.0453 | ... 2,840,000 | ..oocvverivieirenns [ e | e 221,332 | M. | e 221,332 | ....... (497,500) | . B
PAYER SWAPTIONS 2-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE
SWAPS BOND.....ooeririiiieiinerienieenns D1 INTEREST. | JP MORGAN............. .03/11/2012[.03/11/2013| ....oovvveerirene ..100,000,000 | .......... 0.0525 | ... 2,800,000 | .cvooervvrerirrirens [ e | e 4816 |H... | oo 4816 | ... (133,910) | . B
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE
SWAPS BOND......oooiieiriisirisniserisenicenas [0 INTEREST. | JP MORGAN............. .03/11/2012[.03/11/2014] ....cooovvvvirinnn ..100,000,000 | .......... 0.0525 | ..... 4,460,000 | ..o | | e 236,978 | H | 236,978 | ...... (443,355) B
0919999. Total-Swaps-Hedging Other-INTErESt RALE............euiierieiei ettt sttt seesse b ee et essensete ebsssssssssessessssessesseeaeseeseeses et ensessessee et esses et et ansebses et snsansessetnses ....28,720,000 ..2,322,280 | XXX | ..... 2,322,280 | ....(2,519,412)
0969999, TOtal-SWAPS-HEAGING OFNET. ...ttt R £ oEEE LR £ R0t ....28,720,000 2,322,280 | XXX ..... 2,322,280 | ....(2,519,412) | ...
1159999. Total-Swaps-Interest Rate ....28,720,000 0 . ..2,322,280 | XXX .....2,322,280 | ....(2,519,412)
1209999, TOtAI-SWADS. ...ttt ettt erss et e sk 888088088488 E R e R Rt enE | HEeEeEE LR R R LR R R R bbb ....28,720,000 | ... 0 [0 2,322,280 | XXX] ..... 2,322,280 | ...(2,519,412)
1409999, TOtAI-HEAGING OtNET. ...ttt E R0 4EEE LR £ EEE LRt ...71,973,431 [....51,597,560 | .....cooovviien0 | s 121,973,768 | XXX |..121,973,768 | ....50,724,131 ..(31,209,797)
1449999, TOTAL ...ttt E 8oL E L4148 E L4844 E 8L L £LE0 1L L1 E11E  EeLEteEE Lo E L1414 L L4ttt ...71973431 [...51,597,560 | .....occeeel0 | oo 121,973,768 | XXX |..121,973,768 | ....50,724,131 ..(31,209,797)




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

QEO07
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D

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 With Fair With Fair Exposure Net Potential Sheet
Traded (Y orN) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation

BANK OF AMERICA / MERRILL LYNCH N 13,183,955 | oo | e 13,183,955 13,183,955 ...13,183,955

BARCLAYS........ccocovvrvrrnnns N 37,950,381 [ ..o | e 37,950,381 37,950,381 ...37,950,381

BNP PARIBAS NEW YORK . T RN 29,562,578 | ..ouvvurrrerrerieeerneeissiseiiesiens | v 29,562,578 29,562,578 | ..ouveunrrerierineeieeiseiseeinsis ...29,562,578

CREDIT SUISSE........oooverimrineiiirineiieniis N 17,028,598 | ...oovvoiniinnieiensinesni | s 17,028,598 .17,028,598 ...17,028,598

GOLDMAN SACHS N e TABATE2 | s | e 1,184,752 |.... W AABATE | s | e 1,184,752

J.P. MORGAN CHASE N e T B32ATT | o | e 7532477 | oo TBB2ATT | oo | eeviesiesisssse s 7,532,477

MORGAN STANLEY.......... N 25,073,838 | oo | e 5,073,838 5,073,838 | ..ot | e 5,073,838

WELLS FARGO.......ocviiimeriinnissnssssisssesssnie N e | 10,457,189 | oo | e 10,457,189 |.... 10,457,189 ...10,457,189

0299999. Total NAIC 1 Designation 0. 121,973,768 | .ooovovrirenns 0 | 121,973,768 | oo, 121,973,768 | oo [ I 121,973,768 | .oovvveininireisninnnineinnneen0 | i
0899999, TOAIS. ...ttt s 0 ... 121,973,768 | ..o, 0 [ 121,973,768 | ..o, 121,973,768 | oo 0 | 121,973,768 | ..o | i




Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement as of June 30, 2012 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 5,035,329 240,203 8,907 | XXX..
Bank One. Austin, TX (172,1086) (281,100) 5,345 | XXX..
Charleston Harbor. Charleston, SC VAR 272,447 310,561 377,358 | XXX..
Community Bank of the Bay.............cccvuevermervnecrirnerineens Oakland, CA 0.450 75 100,000 100,000 100,000 |XXX..
Skipjack Cove. Georgetown, MD. VAR 302,030 389,183 375,764 | XXX..
Sailfish Marina Palm Beach Shores, FL VAR 972,820 661,728 428,787 | XXX..
PNC Bank Pittsburgh, PA e 12,726,726 | ........ 22377412 | ........... (2,380,102) | XXX..
Wells Fargo Bank / Norwest Bank...............ccccoccuueennnee. PhOENIX, AZ 279,883 132,197 164,064 | XXX..
Bay Bridge Marina Stevensville, MD 551,757 311,045 140,740 [ XXX..
Mountain View Grand Whitefield, NH 122,502 194,725 168,716 | XXX..
U.S. Bank Rapid City, SD. 3,590 3,590 3,590 | XXX..
Tropical Storage Miami, FL 65,479 48,129 57,197 | XXX..
Huntington Bank Columbus, OH 35,038 33,678 32,283 | XXX..
Federal Home Loan Bank - Cincinnati.............c..ccccc.e.... CiINCINN@LE, OH......oocvoiiiiiceceeeeeeeeiies | crveieieienens | srevvesiesesiiesiens | coeevesiessessessessssssseses | soessessesssssessessesessenss | arveesesans 1,831,582 | ............ 2,877,892 ...4,153,547 | XXX..
Fifth Third Bank Cincinnati, OH 0.050 1,655 943,290 943,290 943,290 | XXX..
0199999. Total Open Depositorie: XXX 1,730 22,976,562 28,248,730 XXX..
0399999. Total Cash on Deposit.. 1,730 22,976,562 28,248,730 XXX..
0599999. Total Cash 1,730 22,976,562 28,248,730 XXX..
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Statement as of June 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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