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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ttt ennnns | erennees 14,108,354,447 | ....oovveverieereeeenens | e 14,108,354,447 | ........ 12,433,476,169
2. Stocks:
2.1 PrEfErrea SIOCKS. ..ottt snns | oebesaesessenaes 5,015,112 | oo | v 501512 | v 15,147
2.2 COMMON SIOCKS. ..uvrvrerererisrsssesseseessssseesessessssssessessssssessessessssssessessassssssessssssssnssessnsnss | sessessnees 423,620,264 | ..o 1,000 | .o 423,619,264 | ............. 335,237,658
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseenne 422,399,169 | ..o | e 422,399,169 | ............. 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 83,207,241 | ..o | e 83,207,241 | .coevee. 84,418,419
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....2,258,858), cash equivalents (§.......... 0)
and short-term investments ($.....394,622,314)..........cc.oovueruerueeeeeeeeeeeseeeeeeseeeseeeeeeesieesieesieenas | eveeereensens 396,881,172 | o | e 396,881,172 | ............. 210,511,685
6. Contract loans (including §.......... 0 Premium NOLES)........cevverecrerrieeicieresei e sssssssesessnsens | avsesisssnens 141,562,827 | ..ovovverereeereeeeieieens | e 141,562,827 | ...cououee. 144,915,808
7o DBIVALVES. ... oottt es sttt nens s | soeesiaeeees 142,352,557 | .cooovvveceeerinecenerinees | cvoeeeinnens 142,352,557 | ..o 65,621,758
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas 98,011,096 | ....ooverrieeieeeeieeieens | v 98,011,096 | ....ccoovevenee 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 15,821,403,885 | ....ccovvrrrerrinns 1,000 | ........ 15,821,402,885 | ........ 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 142,879,280 |....coovvevirrirrineineinens | v 142,879,280 | ............. 132,501,846
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccccevveve | covvvrrerrennnn. 1,975,835 | oo 12,952 | e 1,962,883 | ...ccoovvvvrrrinne 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 11,383,805 | ..ooovveeeeieeeieiens | e 11,383,805 | ....ccovenvee 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..............cocceveiciiiies [ | e | cveviesesesies s 0 [
18.2 Net deferred taX @SSEL.........cc e eess s ress st sssenssans | eessseessnnes 82,336,480 | ..ooovvvrrnnes 35,691,102 | ..ovvoeenn. 46,645,378 | .......c....... 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 SOftWAre............couurueieinrirriininsnee s | cvressnseessensnnes 623,203 | ..o | e 623,203 | ..o 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.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 1,659,455 | ..o | e, 1,659,455 | oo 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 171,566,764 | ................. 4,317,207 | ............. 167,249,557 | ............. 113,857,704
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerirreeeriirieriieseseesseessesessssseessssesssssssessons | seeeenes 16,237,189,932 | ...cvvvenn: 40,022,261 | ........ 16,197,167,672 | ........ 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 16,237,189,932 | ...cvvvrnn: 40,022,261 | ........ 16,197,167,672 | ........ 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 114,145,122
2502. Funds held as COllateral............cccoiiriiriiiiriirinnn s | s 45,896,539
2503. Accrued contractual fee INCOME............vvvureriririiriiereiesi s ssesssenssnns | evessesssseesons 7,207,896
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccceeeeeviereneeesireeies | covieeverenenns 4,317,207 | oo 4,317,207 | oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......crveerrreireeisisisrsresssssessesssssnsssesees | essesesenas 171,566,764 | ..o 4,317,207 | .oovven 167,249,557 | ..coovvnvee 113,857,704
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....13,852,122,805 less §.........

included in Line 6.3 (including $.....21,431,521 MOGCO RESEIVE)..........cvuuirrieiriiiieiiesiesississssss s
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
Contract claims:

41
4.2 ACCIENt AN NEAIN........cocveeieeiicee et a bRttt
Policyholders' dividends §.......... 0 and coupons §.......... 0.due and UNPAIA..........c.rverieeiieieiieie st nnes
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 $.....5,233,344, accident and health $.....336,296

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 or trustee
Amounts held for agents' account, including $.....1,171,653 agents' credit balances.
Remittances and items NOt @IIOCAIE............ccuueviueieicicisie ettt bbbt
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)

3,184,056
....71,158,389

.......................... 5,569,640

.......................... 6,200,301
........................ 22,792,125

..120,763,387

....53,656,260

........................ 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

e 29,608,965

15,029,853,853

.15,029,853,853

...12,879,964,155

2,512,500

1,164,801,319

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

1,067,991,504

...1,167,313,819

1,070,504,004

16,197,167,672

................. 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

........................ 45,896,539
4,693,166
..3,066,554

.......................... 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 September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health contracts.............cccceueuvieieierisiecesieeseseieens | e 2,457,855978 | ......... 2,253,410,849 | ......... 2,802,897 447
2. Considerations for supplementary contracts with life CONINGENCIES...........coeuiueieiiiieeiese s ssiesees | cbessessesesensans 502,802 | .vverereirireieiieieneiens | e 596,832
3. NEtINVESIMENT INCOME.......uciuiiieiie bbb bbbttt | sebseninsna 620,550,097 |............ 565,714,588 |............ 760,456,897
4. Amortization of Interest Maintenance Reserve (IMR) ..6,162,807 |.. 3,325,559 ..5,038,168
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........ciurieiiiieieiieie ettt st ssenns | sbsessnsessessd 6,630,138 |...cccovvnee. 6,033,873 7,592,354
7. Reserve adjustments On reiNSUFANCE CEABM...........couuriiiiiiriieiciseese ettt b st sssssnsns | sensessessnsnnsns (885,500){....covverrereee (480,242) (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 CONIACES..........cvvueiriiiieieciie et sens | essessnsesseean 4,433,148 .

8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.........cviirriiiriieieirieie ettt ess e sensenses | essssassesses 13,000,967 |................9,836,418 | ......c...... 12,838,816
9. Totals (Lines 110 8.3).....cccrvrumirrrireirniineisciennn. 3,108,250,437 | .. ...3,596,859,428
10, DEALN DEMEMILS.......cvoceeicic bbbt | eebieebeeees 19,977,018 | ..............18,820,089 | .............. 24,316,989
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS).........cvvuerrereiriieiereinseseieesssesessesessesessssssessessess | sessssessesssssnens 166,318 | .oovovvrerreereennnn 3,807 | o 10,362
12. Annuity benefits 194,317,593 | .. . ..230,034,346
13. Disability benefits and benefits under accident and health CONtraCS............cc.oveviiriciiicicee e | crrnereren e 3,725,303 | ..cco0oe0eeern6,517,313 | oo 8,316,573
14. Coupons, guaranteed annual pure endowments and Similar DENEFILS............cccoveriicvciiicie e | cereresise e

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.
55.

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

. 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.

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

Federal and foreign income taxes incurred (excluding tax on capital gaiNS)........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 $.....7,082,418 (excluding taxes of $.....8,860,232 transferred to the IMR)..........c..ccvvvervemeemeeenerenseeseeesessesseesseenseennes

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)....
Capital and surplus as of statement date (Lines 36 + 54)

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

......... 1,913,143,843

......... 2,761,865,226

.146,767,147 | ..
..... (1,862,702)]..
35,574,715 | ..
5,412,267 |..

.71,410 |..

..143,266,386

....37,138,616
..4,415,669

..... (1,871,769) | ...

(T17,073) ...

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

w0 | 0 ..0

2,947,828,063 | ......... 2,666,341,778 ...3,350,638,634
160,422,374 177,393,120 ..246,220,794
.160,422,374 | .. 177,393,120 | .. ..246,220,794
.............. 76,752,170 |...............30,774,020 | ..............57,631,853
...83,670,204 | ............ 146,619,100 | ............ 188,588,941
..12,541,518 | ... (29,998,676) | ............. (36,412,992)
96,211,722 ..116,620,424 ..1562,175,949

......... 1,070,504,004 |............990,855,927 |............990,855,927
..96,211,722 | .. 116,620,424 | .. ..162,175,949
...80,565,410 |............. (78,095,534) | ............ (48,075,354)

............... (4,346,553)

598,224

(3,118,405) | ..

............. (10,000,000)
................ 2,844,871

(2,049,768) ..

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

96,809,815 | ..

....50,662,811

......... 1,167,313,819

......... 1,041,518,738

08.301.  Contractual MAEr fE€ INCOME.........ciuiiieieieieie ettt bbbttt ssensenas | sebssessessees 9,154,500 |...cccvvrrnee. 2,293,054 | .....ccccoouen. 3,809,917
08.302. Interest on company-owned life insurance ..3,095,569 | .. ..3,023,457 ..4,040,063
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns 642,191 | .. 4,586,179 |.. 60,328
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. 108,707 | (66,273)] .. 28,509
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 13,000,967 |.. ..9,836,418

27070, et A R R bR A AR R AR AR AR E e E s bbbt s st st ban | Hressententses st en st stensas | eesiessensnt s es s st sentes | eesesiestens s st
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 @DOVE)..........cccvvuivicreiiiiiieiieieieseresssssieteseressssssesesssesessssesssssssssnns | everssssersssssessnsererssndd | everesinissessseresssesesns

5301. Employee and agent stock option CONtHDULION............ccoceiiciiicieciceree e sessesessnenaens | seneerenenrerennnnsD98,224 | iviviiiiiiiiinns

5302.  Correction of error - annuity reserve purchase annUItiZation Fate..............ccceveveeereiicieeis et sesisseens | evvevessesessessesessessesssseens | o ..3,174,000 | ..

5303. SSAP 10R election 10. e. - non-admitted deferred tax asset.... s ....(897,507) | ... .(427,318)
5398.  Summary of remaining write-ins for Line 53 from overflow page.. 0 0 [l
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 598,224
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUTANCE..........covvumrveriireiecesrerieres et eess st esesssesssnenens | eesssnes 2,466,380,634 | .......... 2,263,831,833 | .......... 2,807,100,634
2. NEtINVESIMENT INCOME. c...ouivetirietseeies et es st b st snsstsn | nenessneed 638,437,632 | ....conveeens 554,432,288 | ............. 743,423,581
3. MiSCEllaNEOUS INCOME........ouuveuueireerieeseriresssss sttt ennt s | ossrssssrseseed 6,657,542 | ... 4,597,350 | .ovvevcieennn 6,307,409
4. Total (Lines 1 through 3).. ...3,111,475,808 | ..........2,822,861,471 ...3,556,831,624
5. Benefit and [0SS related PAYMENLS..........covviveeiciieeie ettt ettt st st a s bensns | creserinans 748,338,479 | ............. 620,885,459 |............. 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 183,861,467 | ............. 182,545,314 | ............. 235,249,681
8.  Dividends paid t0 POIICYNOIAETS.........cceuiieiieieicieie ettt sssssntensesnses | snsesssssssessessnsessessessnsanses | arsessssessessessssessesnssnsesses | sovsssssessesssssssessessssansesses
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccvevererrervererriens | cvrerereians 89,395,835 | ..cvevnnne. 57,540,185 | ..o 59,338,185
10 Total (LINES 5 tMOUGN 9)...vvvuueevermerisiecsisesessseessssesessseesss s ssssss st bbbt essnsnenes | coseeeens 1,021,595,781 | ...oovvvvnns 860,970,958 | .......... 1,140,531,300
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10)........ccueviuiriieieiiiieieseiresie sttt ssss s ssssessssssesseseens | evsesenens 2,089,880,027 |.......... 1,961,890,513 | .......... 2,416,300,324
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...oeouucreisecitsee st ee bRttt | creiieees 1,296,177,567 990,336,951 |.......... 1,410,704,882
12.2 90,678,266 3,342,904 ...14,866,031
12,3 MOIGAGE [0ANS........cvceieieeicseete ettt bttt es st n s s s s ss st anses e sssesassasssnanns | evestessssinsanes 3,687,425 | ............. 131,986,715 | ............. 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 34,907,951 | ..oovvvvvnene 5,681,277 | oo 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 ssssesnnas | evensenes 1,425,451,209 | .......... 1,131,347,847 | .......... 1,627,756,054
13.  Cost of investments acquired (long-term only):
131 BONGS..cetueeeessae et eess e cess sttt | crtsienes 2,900,140,759 | .......... 2,780,585,716 |.......... 3,660,168,747
13,2 SHOCKS. . rvvuuverreeseeeseeeseesse st et ees st ens s | seneestnnnes 131,172,156 | .covvovevernee 89,800,332 |....cooeven. 130,969,489
13,3 MOMGAGE 10BNS......ouurvernariermeeeessecesaeesss s sessseess bbbt enssts | sesiesstans 135,025,000 | ....cccvevnn. 114,937,520 | ....ccoonnee. 144,187,520
13.4 Real estate .1,901,695 5,205,962 5,404,679
13.5  Other iNVESIE @SSELS........cvuuuveruriierierriesise sttt sss st | coeesenesssnas 76,051,875 | ...ccoovveenee 21,611,840 | ..o 66,100,899
13.6  MiSCEllaNEOUS APPHICALIONS. .........cvieiecveciceteiciee ettt s s bbb s s st sses e sensns | sessssassesees (36,460,660)] ............... 24710179 | oo 51,631,168
13.7 Total investments acquired (LINES 13.110 13.6).......cuvirirriiiircieie ettt sse s sssssseses | ensesiases 3,207,830,825 | .......... 3,036,751,549 | .......... 4,058,462,502
14.  Netincrease (decrease) in contract 10ans and PremMiUm NOLES...........vuwerererienrereenirerireisesesseeeesssesessesessesssssssssssenssns | sessesssssanenns (3,352,981) | .ooovvrinne (9,934,290)| ....c.eovvnen (10,487,873)
15.  Net cash from investments (Line 12.8 minus Line 13.7 aNd LINE 14)......c.cuoieierceiesieeseeeceeetese e sesssssssssssssssens | ceverens (1,779,026,635)].......... (1,895,469,412)]......... (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.............cccevveveerereerernesieeeeceeceeeeesieeenes | ceveeiinnns (123,961,708)] ............ (111,371,100) | ...vvvrenee 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) ..(522,195)] ... 4,089,686 | ... .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)............ [ cc...c...... (124,483,903)] ............ (107,422,797)| ............... 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 186,369,489 |.....c........ (41,001,696) | ....cooevenvn. 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 396,881,174 | ............. 102,565,353 | ............ 210,511,685
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired per reinSUranCe agreBMENL............c.cvueieireeieieseesie s ses e sses e sses s ssssssssesssessessessnses | esvessessnes 360,664,201 | .ooevveererereieneiveienenies | e
20.0002  Securities transferred per reinSUranCe agrEBMENT ..........c.cvveveveeverecrere et ses e ssbesse s sessessnss | srevesenenns 113,592,489 | ...ooovveerereereeeseieiens e
20.0003  EXCRANGES.....ruuvveeuueeessaeeessaseessssseessssseesssses et ess e et ess s8Rk n st | cebsnnensteen 6,723,148 | ...coovvvvennee 24542873 | ..o 27,239,048
20.0004 Capitalized Interest. 413,937 ....142,647
20.0005  Securities acquired from liquidation diStrIDULIONS.............ccceueieiieicieeesce s sssesens | cervessesssssesessnes 8,336 | .oovererrerennATT,836 | o 477,836
20.0006  Securities transferred as dividends or return of capital distribUtioN ... | ceressssesssssssessssssssssssssess | sressesssssseseas 9,595,659 | ..o 9,595,659
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Statement as of September 30, 2012 of the 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. .......cvuureerererceireriseceierieses i eessess st sss st ssensessssenes | eesseesssessssessesesees 39,201,616 | ..oovvvrcrercrrierrinns 41,797,481 | s 55,410,290
3. Ordinary individUal @NNUILIES. .........covervrrereererrieiiecereissiees e esessesssssssssessessessssssssssnsss | sessesssssssssssessns 2,196,044,626 | ....coovvvvrrreienn 2,214,338,391 | ..o 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 (9,088) | .vvvrereererereireerrneeenns (28,754) | oo (39,965)
8. GrOUP @NNUIIES......vourvereiiearirieieeiieesissei sttt ssssensensntene | eesssssssesssnessesesees 16,313,889 | ..o 17,823,104 | oo 24,460,449
7o AH = GrOUD ...ttt bbbt sttt naans | srebinsestes st s st s s 58,999 | oo Y (T 83,573
8. A&H - credit (Group and INAIVIAUAL)...........ceviicreiiieriee et s s sssetes | sresesssesesssesessssesessssesessssssessnsess | sebessssesesssssessssetesssssesasetesesnses | sbebsssesesssssessssesesesssesssssesessesens
9. ABH = OLNBT ..ottt | ettt 9,161,470 | covoovecrrrerennn. 12,251,679 | oo 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 2,260,771,511 | oo 2,286,259,277 | ..ovevercrireirrnnn 2,834,217,755
12, DEPOSIt-tYPE CONMFACES.......covviveiicteieece sttt ensebenes | dsssssesssssaesssssesesseaens 6,534,275 | ..o 6,809,697 | ..cvoveiieiieiiia 8,386,023
13, TOMAL ..ot | reereene e 2,267,305,786 | .....ccocovrrvrrenncn 2,293,068,974 | ......ccocorverurnec. 2,842,603,778
DETAILS OF WRITE-INS
0O PO B OO PP O TR
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccoeuvveieieieiennsieniinns | oveieissiesesessssesessssssesennd L0 TR (1 TR 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @D0VE)......ererererrsareseesersnrsssessesesnessssssssssens | seeseessssssssssssssssssssseesssssssssesenes [0 OO {0 OO 0
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Statement as of September 30, 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 through the third 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
472321AD0O 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
47232VEA6 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
472321AD0O 357,116 216,689 140,427 216,689 216,689 9/30/12

Total $ 3,302,443

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
$ 315,762,534 $ (7,713,313) $ 362,392,262 $ (39,403,835)

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

Notes to Financial Statements

8. DERIVATIVE INSTRUMENTS — No significant change.

9. INCOME TAXES

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.

A. Deferred tax assets and deferred tax liabilities

1. Components of deferred tax assets and deferred tax liabilities:
09-2012 12-2011 Change

Description Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

Gross deferred
a taxassets $87,359,109 $10,607,601 $97,966,710 $77,689,272 21,167,753 $98,857,025 $ 9,669,837 $(10,560,152) $ (890,315)
Statutory
valuation
allowance
adjustment

Adjusted gross
¢ deferred tax
asset 87,359,109 10,607,601 97,966,710 77,689,272 21,167,753 98,857,025 9,669,837 (10,560,152) (890,315)

Gross deferred
tax liabilities
14,333,789 1,296,442 15,630,231 16,977,146 - 16,977,146 (2,643,357) 1,296,442 (1,346,915)

Net deferred tax
assets (liability)
e  before
admissibility
test 73,025,320 9,311,159 82,336,479 60,712,126 21,167,753 81,879,879 12,313,194 (11,856,594) 456,600
Deferred tax
f assets
nonadmitted (35,691,101) - (35,691,101) (24,996,764) - (24,996,764) (10,694,337) - (10,694,337)

Net admitted
g deferred tax

asset/(liability) $37,334,219  $9,311,159 $46,645,378 $35,715362  $21,167,753  $56,883,115 $1,618,857  $(11,856,594)  $(10,237,737)

2. Admission calculation components:
09-2012 12-2011 Change

Description Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

Admission
calculation
under f1l.a. -
fil.c.
Admitted
a  pursuantto
f1l.a. $37,334,219 $10,607,601 $47,941,820 $35,715,362 $12,593,992 $48,309,354 $1,618,857 $(1,986,391) $ (367,534)
Admitted
pursuant to
f11.b. (lesser of
i. orii.) - - - - 8,573,761 8,573,761 - (8,573,761) (8,573,761)

¢ filbi - . . . 8,573,761 8,573,761 . (8,573,761)  (8,573,761)

d  f1l.biii

XXXXXXX XXXXXXX 160,842,469 XXXXXXX XXXXXXX 147,786,138 XXXXXXX XXXXXXX 13,056,331

Admitted
e  pursuantto
fil.c. 14,333,789 - 14,333,789 16,977,146 - 16,977,146 (2,643,357) - (2,643,357)

Total admitted
f under f1l.a. —
fil.c. 51,668,008 10,607,601 62,275,609 52,692,507 21,167,753 73,860,260 (1,024,499) (10,560,152) (11,584,651)
Deferred tax
liabilities (14,333,789) (1,296,442) (15,630,231) (16,977,146) - (16,977,146) 2,643,357 (1,296,442) 1,346,915

Net admitted

deferred tax

asset/(liability)

under f1l.a.-

fil.c. $37,334,219 $9,311,159 $46,645,378 $35,715,362 $21,167,753 $56,883,115 $ 1,618,857 $(11,856,594)  $(10,237,737)

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:

09-2012
a  Total adjusted capital $1,275,369,797
b Authorized control level $ 156,157,408
Adjusted capital /Authorized control level 817%
4. Impact of Tax Planning Strategies:
09-2012
Ordinary Capital Total
Percent Percent Percent
a Adjusted Gross DTAs
(% of Total Adjusted Gross DTAS) 0% 6.7% 6.7%
b Net Admitted Adjusted Gross DTAs
(% of Total Net Admitted Adjusted Gross 0% 11.8% 11.8%

DTAs)
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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:

Federal income tax on operations

Tax on foreign investment income

Tax incurred (excluding capital gains tax)

Federal income tax expense on net capital gains / losses
Utilization of capital loss carryforward

Federal income tax expense

09-2012 12-2011
$ 76,746,888 $ 57,631,853
5,282 -
76,752,170 57,631,853
15,942,650 10,599,490
$ 92,694,820 $ 68,231,343

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

09-2012 12-2011 Change
Deferred tax assets resulting in book/tax differences in:
Ordinary:
DAC premium tax $ 43,420,248 $ 36,622,422 $ 6,797,826
Reserves 32,120,092 27,517,702 4,602,390
Deferred compensation 2,123,790 2,146,168 (22,378)
Net operating loss carryforward (Old West) 952,249 1,200,669 (248,420)
Accrued expenses 5,814,558 5,877,485 (62,927)
Other 2,928,172 4,324,826 (1,396,654)
Total ordinary deferred tax assets 87,359,109 77,689,272 9,669,837
Capital:
Security-related adjustments 10,607,251 16,956,114 (6,348,863)
Unrealized losses - 3,110,011 (3,110,011)
Other 350 1,101,628 (1,101,278)
Total capital deferred tax assets 10,607,601 21,167,753 (10,560,152)
Total deferred tax assets 97,966,710 98,857,025 (890,315)
Deferred tax assets nonadmitted (35,691,101) (24,996,764) (10,694,337)
Admitted deferred tax assets 62,275,609 73,860,261 (11,584,652)
Deferred tax liabilities resulting book/tax differences in:
Ordinary:
Section 807(f) amortization 5,054,035 5,897,538 (843,504)
Depreciation / other 9,279,754 11,079,608 (1,799,854)
Total ordinary deferred tax liabilities 14,333,789 16,977,146 (2,643,358)
Capital:
Unrealized gains 1,296,442 - 1,296,442
Total capital deferred tax liabilities 1,296,442 - 1,296,442
Total deferred tax liabilities 15,630,231 16,977,146 (1,346,916)
Total net deferred admitted tax assets $ 46,645,378 $ 56,883,115 $ (10,237,738)

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

09-2012 12-2011 Change
Total deferred tax assets $97,966,710 $ 98,857,025 $ (890,315)
Total deferred tax liabilities 15,630,231 16,977,146 (1,346,916)
Net deferred tax assets $ 82,336,479 $ 81,879,879 456,601
Tax effect of unrealized gains (losses) 4,406,453
Change in net deferred income tax (Page 4, line 40) $ 4,863,054
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Statement as of September 30, 2012 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

10.

11.

12.

13.

14.

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:

09-2012 12-2011
Provision computed at statutory rate (operations and realized gains / losses) $ 69,719,459 $ 81,017,669
Permanent differences:
Affiliated dividends - (2,100,000)
Dividend exclusion (48,391) (40,222)
Stock options (37,568) 43,654
Company-owned life insurance (1,083,449) (1,414,022)
Provision to return adjustments (245,953) (171,084)
Other (988,133) (931,590)
Total permanent differences (2,403,494) (4,613,264)
Timing adjustments:
Investment differences (6,464,350) (2,098,472)
Reserves 5,636,735 3,073,520
DAC tax adjustment 6,797,826 6,024,349
Accounts payable 266,244 301,609
Other (975,040) (1,692,579)
Total timing adjustments 5,261,415 5,608,427
Other adjustments:
Unrealized gain (loss) on options 20,112,158 (13,781,489)
Total other adjustments 20,112,158 (13,781,489)
Federal income tax expense on operations and realized gains / losses $ 92,689,538 $68,231,343
Gross change in deferred tax asset:
Timing adjustments $ (5,261,415) $ (5,608,427)
Impact of nonadmitted assets 2,221,724 (795,382)
Unrealized gains / losses 4,406,453 (9,888,555)
Other (1,823,363) 213,398
Total change in deferred tax asset recorded directly to surplus (456,601) (16,078,966)
Total statutory income tax expense $ 92,232,937 $ 52,152,377
E. (1) At September 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
09-2012 $ 76,752,170 $ 15,942,650 $ 92,694,820

2011 $ 58,463,670 $ 10,599,490 $ 69,063,160

2010 $ 56,009,684 $ 1,994,502 $ 58,004,186

(3) At September 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

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 to sell their Medicare Supplement and other non-long term care health businesses to Cigna
Health and Life Insurance Company (the “Buyer”). Pursuant to the sale on August 31, 2012, the Buyer became 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)
reinsured any life or annuity business they held to GALIC through a 100% coinsurance agreement. Also, GALIC, Continental General
Insurance Company and United Teacher Associates Insurance Company reinsured all Medicare Supplement and other non-long term
care health business they held into Loyal American Life Insurance Company through a 100% coinsurance agreement, prior to the sale
of the Targets. Completion of these transactions was subject to receipt of certain regulatory approvals and was completed in third
quarter 2012. The Company does not expect this reinsurance or sale to have significant impacts on the operations and capital of
GALIC.

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 September 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 $315.2 million as
of September 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.
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15.

16.

17.

18.

19.

20.

Notes to Financial Statements

LEASES — No significant change.

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

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

A & B - No significant change.

C. The Company had no wash sales.

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

DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS — No significant
change.
FAIR VALUE MEASUREMENTS
A
1. Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as
reflected in the following table. See item 4 below for a discussion of each of these three levels.

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ - % - $ - $ -
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential mortgage-backed securities - - 336,735 336,735
Commercial mortgage-backed securities - - - -
All other bonds - 588.760 80 588,840
Total Bonds - 588,760 336,815 925,575
Non-affiliated common stock 165,590,331 9,903 74,166,104 239,766,338
Non-affiliated preferred stock - 1 15,146 15,147
Equity index call options - 140,961,364 - 140,961,364
Interest rate swaptions - 1,391,193 - 1,391,193
Total assets accounted for at fair value $ 165,590,331 $ 142,951,221 $ 74,518,065 $ 383,059,617
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 included in and Sales and Balance at
12/31/2011 into Level 3 Level 2 Net Income Surplus Issuances Settlements 09/30/2012
States, municipalities
and political
subdivisions $ - $ - $ - $ - $ - $ - $ -8 -
Residential MBS 1,917,771 407,123 (1,925,923) (45,470) (16,767) - - 336,735
All other bonds 60 - - - - 20 - 80
Non-affiliated common
stock 44,348,300 6,000,000 (2,919,000) - 612,843 26,123,961 - 74,166,104
Non-affiliated preferred
stock - 15,146 - - - - - 15,146
Total $ 46,266,131 $ 6,422,269 $(4,844,923) $ (45,470) $ 596,076 $ 26,123,981 $ - $ 74,518,065

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Technigues 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.
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Notes to Financial Statements

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value
of Level 2 financial instruments in which one or more significant inputs are unobservable. The unobservable inputs may
include management's own assumptions about the assumptions market participants would use based on the best information
available in the circumstances. The Company's Level 3 is comprised of financial instruments whose fair value is estimated
based on non-binding broker quotes or internally developed using significant inputs not based on, or corroborated by,
observable market information.

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

B. The Company has no additional fair value disclosures.

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as
reflected in the following table. See item 4 above for a discussion of each of these three levels:
Description Aggregate Fair
Value Admitted Assets Level 1 Level 2 Level 3
Assets:
Bonds:
U.S. Government and government agencies $ 40,531,322 $ 39,002,031 $ 5,022,596 $ 15,657,103 $ 19,851,623
States, municipalities and political subdivisions 1,550,096,262 1,406,239,044 - 1,535,149,723 14,946,539
Foreign government 29,448,975 25,739,814 - 29,448,975 -
Residential MBS 3,185,330,169 2,987,690,007 - 2,918,428,001 266,902,168
Commercial MBS 2,126,764,546 1,889,617,445 - 2,107,336,804 19,427,742
All other Bonds 8,549,164,577 7,760,066,106 19,181,800 7,997,765,305 532,217,472
Total Bonds 15,481,335,851 14,108,354,447 24,204,396 14,603,785,911 853,345,544
Non-affiliated common stock 239,866,338 239,866,338 165,690,331 9,903 74,166,104
Non-affiliated preferred stock 5,291,147 5,015,112 - 5,276,001 15,146
Mortgage loans 426,016,000 422,399,169 - - 426,016,000
Equity index call options 140,961,364 140,961,364 - 140,961,364 -
Interest rate swaptions 1,391,193 1,391,193 - 1,391,193 -
Policy loans 141,562,827 141,562,827 - - 141,562,827
Total financial assets $ 16,436,424,720 $ 15,059,550,450 $ 189,894,727 $ 14,751,424,372 $ 1,495,105,621
21. OTHER ITEMS — No significant change.
22. EVENTS SUBSEQUENT - No significant change.
23. REINSURANCE
A. No significant change.
B. No significant change.
C. No significant change.
24. RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION — No significant change.
25. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES — No significant change.
26. INTERCOMPANY POOLING ARRANGEMENTS — No significant change.
27. STRUCTURED SETTLEMENTS — No significant change.
28. HEALTH CARE RECEIVABLES — No significant change.
29. PARTICIPATING POLICIES - No significant change.
30. PREMIUM DEFICIENCY RESERVES - No significant change.
31. RESERVES FOR LIFE CONTRACTS AND DEPOSIT-TYPE CONTRACTS — No significant change.
32. ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT LIABILITIES BY WITHDRAWAL CHARACTERISTICS — No
significant change.
33. PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED - No significant change.
34. SEPARATE ACCOUNTS - No significant change.
35. LOSS/CLAIM ADJUSTMENT EXPENSES — No significant change.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES - GENERAL

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

required by the Model Act?

1.2 If yes, has the report been filed with the domiciliary state?

2.1 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 [

2.2  |Ifyes, date of change:

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

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

4.2 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
NAIC

Name of Entity Company Code

3
State of
Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

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

6.2 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.

6.3 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).

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

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments?

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

7.1 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?

7.2 Ifyes, give full information:

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

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

Yes[ ] No [ X]
Yes[ ] No[X] NAT[ ]
1213112011 oo
12/31/2006.........cocoveennee
1/25/2008..........ccovevrrne.
Yes[ ] No[ ] NA[X]
Yes[ ] No[ ] NA[X]
Yes[ ] No [ X]
Yes[ ] No [X]

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

8.4 Ifthe 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].

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
Great American Advisors Cincinnati, OH No No No Yes

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

9.11 If the response to 9.1 is No, please explain:

(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.

Yes [ X] No[ 1]

9.2 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).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes [
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9.31

10.1

10.2

111

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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
for use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA:

. Amount of real estate and mortgages held in short-term investments:

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

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

Yes [ X] No[ 1]
G 0
Yes[ | No [ X]
B 28,797,013
G 0
Yes [ X] No[ ]
2
Current Quarter

Book/Adjusted Carrying Value

616862221 MORGAN JOSEPH TRIARTISAN GROUP SERIES D

14.21 $
14.22 $
14.23 $
14.24 $ .
14.25 Mortgage Loans on Real Estate G )
14.26 All Other. $ .. ..32,224,635
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ ....215,978,562
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @boVe..........c.ccovvvevveevrvecrerereeernns LSRN 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ 1]
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[ 1]
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
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 I no, list exceptions:
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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 1,868,620
113 Commercial mortgages 420,530,549
1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 422,399,169

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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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1

2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance Authorized?
Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)
Life Non-Affiliates
88340........ccc.n.. 59-2859797.......... 08/31/2012 | Hannover Life Reassurance Company of AMerica .........c..cocvrurenne FLuttirereerereeee s COM.rne YES...oorinen.
65722......ccvunne 63-0343428.......... 08/31/2012 | Loyal American Life INSUFANCE ..........ceveuiverieieincieieicisssesesissiennes OH.oove e COMeerins YES...oiviirnes
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Statement as of September 3082012 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY

CHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlADAMA......ivieceieeeesee s AL | i Lo e 351,319 | ......40,181,140 | ...cccoviiriireenn 162,186 | oo | i 40,694,645
2. o 223,500 | oiein282,442 | e 89,307 | s | e
3. Arizona.... oo 828,457 .33, 518 991 | ..
4. Arkansas..... o 19,082,150 |..
5. California. o LATTAT2,719 .
6. Colorado..... vl | 514,664 | ......21,743,700 .o 109,090 | | e 22,367,455 |..
7. Connecticut. I ....79,509,303
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 ....86,115,321 | ..
15.  Indiana o ....64,932,676 |..
16. lowa........ o ..12,451,170 |..
17.  Kansas.... o ...13,541,548 | ..
18.  Kentucky. o ...44,565,316 |..
19.  Louisiana. o ....39,818,203
20. Maine...... o ....12,895,069
21.  Maryland. o 41,271,277
22. Massachusetts o 45,816,241
23.  Michigan...... o ..114,342,317
24. Minnesota... . vl | e B61,085 | 41,720,258 | | s | e
25, MISSISSIPPI....ucveverceeiieietesere et Lo | 0000000 232,653 | ......25,871,386 |..coovvvvervivireeennnn 15,724 | s | e
26, MISSOU.....cvereieiriiieieissiseseese ettt nnns Lo | cereeenn 526,482 | ......30,911,585 | ..ooovoiieieeeennid83,037 | e | e
27. Montana.. el | 020,283 | 11002,590,383 | s s | e
28. Nebraska. vl | 211,239 17,299,580 e 116,659 | [
29. Nevada........ - ..17,534,325 | ..
30. New Hampshire o ...16,914,752 | ..
31.  New Jersey..... I ....90,722,713
32.  New Mexico vl | 000 351,652 | 18,975,211 | o s | e
33.  New York..... N | 000000.295,466 | ......115,569,705 | ..cooviveviiieeeeeennn 1,430 [ | e
34.  North Carolina. o
35.  North Dakota... o et snnns | srenessneserensennns | soeen ..
36. Ohio............ - LA21 300 913 ....122,431,548
37.  Oklahoma . el | 0,808,375 | 17,730,768 | .oeovvevrvrereeenen 304,725 | o | e 18,843,868
R R O 1T o o PO PTORN Loverres | 0000 231,368 | ... 19,397,400 |..ovvvvvrvrrerenean V1017 | | v 19,700,385
39, Pennsylvania..........ccoeoeieueinereesiessse s L ....128,833,052 ....130,630,063
40. Rhode Island... el 11,704,702
41.  South Carolina. L ....64,800,030
42.  South Dakota Lo | vereeeeeen 57,833 | 001,953,096 | o2 [ [ e
43. Tennessee L 78, 064 510
44, Texas...... o ...93,912,370 | ..
45.  Utah..... - ....30,999,158 |..
46. Vermont.. vl [ 64,853 [ ....5,436,740 | .ol 15274 | e | e , .
47. Virginia.... b ....65,323,756
48.  Washington. b ....47,763,659 | ..
49.  West Virginia... I ....11,402,588 | ..
50. Wisconsin.... . ....34,835,849
51, WYOMING...ooiveiiitcieictcee et Lo [ eriereeenn81,348 | 11,240,356 | oo [ e | e 1,281,704 | .o
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 9,111,191 ..6,534,275
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 period.... XXX
93.  Premium or annuity consi
or other contract provisions
94,  Aggregate other amounts not allocable by State .
95.  Totals (DireCt BUSINESS).......cviueireireieiriieieiseiesieseisse s e XXX | e 2,212,358,514 .2,262,186,035 | ........ 6,534,275
96.  Plus Reinsurance ASSUMEd..........ccouueuivrireierneeeiereisssessesessssennes ....153,021,622 | ....195,112,614 ....348,134,237
97. Totals (All Business)............ ....193,706,253 | .2,407,471,129 |... .2,610,320,271
98. Less Reinsurance Ceded ....139,689,938 | ............. 28,717 |... ....143,939,637
99. Totals (All Business) less Reinsurance Ceded..........cccoeovevererernes | e XXX | i 54,016,315 | .2,407,442,412 .2,466,380,634
DETAILS OF WRITE-INS
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)
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Statement as of September 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 (65%)
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
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas 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.
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.

HHH

* Denotes insurer

GAI Indemnity, Ltd. #
Marketform Group Limited
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
MI
OH
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
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 September 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 Financial Resources, Inc. »

—

* Denotes insurer

AAG Holding Company, Inc.

Great American Financial Statutory Trust IV
Great American Life Insurance Company *

Aerielle IP Holdings, LLC »
Aerielle, LLC ~
Annuity Investors Life Insurance Company *

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GALIC - Bay Bridge Marina, LLC

GALIC - Sorrento, LLC ~

GALIC - Stoneleigh, LLC

GALIC Brothers, Inc. (80%)

GALIC Pointe, LLC

Manhattan National Holding Corporation

Manhattan National Life Insurance Company *

Skipjack Marina Corp.

United Teacher Associates, Ltd.

United Teacher Associates Insurance Company *

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Ceres Administrators, L.L.C.
Ceres Sales, LLC
HealthMark Sales, LLC

Continental General Corporation

Continental General Insurance Company *
Continental Print & Photo Co.

QQAgency of Texas, Inc.

Great American Advisors, Inc.

reat American Holding, Inc.

Agricultural Services, LLC

United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)

Livestock Market Enhancement Risk Retention Group * »
American Empire Surplus Lines Insurance Company *

American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

Premier International Insurance Company *

@ 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

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
OH 31-1475936
CT 58-646032
OH 13-1935920 63312
OH 45-2969767
DE 26-4391696
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
OH 45-3988240
MD 20-4604276
FL
FL 45-3829557
OH 31-1391777
FL 45-1144095
OH 26-3260520
IL 45-0252531 67083
MD 52-2179330
TX 74-2180806
TX 58-0869673 63479
KY 31-1422717
DE 34-1017531
DE 34-1880408
DE 34-1947043
DE 34-1920479
NE 47-0717079
OH 47-0463747 71404
NE 47-0562685
TX 34-1947042
OH 31-1395344
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
NV 27-4395897 14084
DE 31-0912199 35351
OH 31-0973761 37990
TX 59-1671722
AU
IE
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TC 98-0627464




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

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

Americ

Part 1 - Organizational Chart

an 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 *
Insurance (GB) Limited *

Key Largo Group, Inc.

National Interstate Corporation (52.2%)

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 *

Triumphe Casualty Company *
Vanliner Group, Inc.

Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc. *
Professional Risk Brokers, Inc.
Strategic Comp Holdings, L.L.C.

* Denotes insurer

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.

@ 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

National Interstate Insurance Company of Hawaii, Inc. *

TransProtection Service Company

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
GB
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
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 September 30, 2012 of the 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 D 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) *
Members
............... 31-1544320 | ...................| 0000944707 [NYSE................. | American Financial Group, INC...........cccccvvrvrrrrrirnens rrrrrennessnsenesssesessssesessssssessessssssessessssessessess | OWNEISNID covivins [ ovvereiieiisins [ e | eeeenniennes
v | 31-6549738 | .o e [ e American Financial Capital Trust Il American Financial Group, INC........cccocvvvreireenns Ownership......... ...100.000 | American Financial Group, INC........ccoevrevrverinns | corvrvrnnnns
vevernenenneen | 1646543606 [ ..o [ v | e American Financial Capital Trust Il v | DEiiins NIA ... American Financial Group, INC........cccocvvvrevnens Ownership......... ...100.000 | American Financial Group, INC.........cccvevvverinns | corererninns
............... 166543609 | .......ovvvveves | ceverererneirenes | cevireveniseneneenen. | American Financial Capital Trust IV............c.cocceeeo. | DE...ccoeoo. [NIAL.............. | American Financial Group, Inc.............c.ccceceeee. | Ownership......... | ...100.000 | American Financial Group, INC.........cccoevvveerens | covvrerenene
1310996797 | ..o e | e American Financial Enterprises, INC..........ccccocveene. CToies NIA. .o American Financial Group, INC.........ccocvveviernrens Ownership......... ...100.000 | American Financial Group, INC.........cccveeveerines | coevrernenns

reveennneees [ 3120828578 | ..o [ e American Money Management Corporation............ OH............ NIA...coone American Financial Group, INC.........c.cccevveveienns Ownership......... ...100.000 | American Financial Group, INC.........cccccvviriveurinns | cevrreinnnns
............... 27-1577326 | ...oovvvverereees [ cererieeviieans [ cvevveeeseenenn. | American Real Estate Capital Company, LLC........ |OH............ |NIA............... | American Money Management Corporation........ | Ownership......... | .....80.000 |American Financial Group, INC..........ccccocoevveivns [ orvririnnnns
1o | 27-2829629 | ..o | e [ e MidMarket Capital Partners, LLC American Money Management Corporation........ Ownership......... | ..... 65.000 | American Financial Group, INC.........ccccceveveriens [ corvrvrennns
vevevvenieeens | A12112007 [ oo [ | e APU Holding Company American Financial Group, INC........ccccccovevevennnn Ownership......... ...100.000 | American Financial Group, INC........cccccoerevrerrvans | corvrnrennnns
............... 23-6000765 | ......covverern | vervrrerrerreisnins [ coveeireiiesennenen. | American Premier Underwriters, Inc..........ccoooeeeee. |PA..o.eoeo. [ NIA.............. |APU Holding Company...........ccccceerevrrienrennennen. | OWnership........ | ...100.000 | American Financial Group, INC........cccccevevverians | corvenrennns
236297584 | ... v | e The Associates of the Jersey Company................. N NIA..con. American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC........ccccvrevvrrvnns | corvrvrnnnnns

cevnrenenenee | 3T-1094159 | oo | e [ Cal Coal, INC...cvveirceereese e [ NIA. oo American Premier Underwriters, Inc.................. Ownership......... ...100.000 | American Financial Group, Inc.
.................................................................................... 95-2802826 | .......c.ocvvrens [ e [ ceveeesieeinenennenn.. | Great Southwest Corporation...........oceceeeeeveecnees | DEececs | NIALL............. | American Premier Underwriters, Inc................... |Ownership......... | ...100.000 |American Financial Group, INC..........ccccoevniunerons | cevrernnenee
1356001697 | ..o v | et The Indianapolis Union Railway Company............. INcces NIA .. American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc.
L 13-6400464 | ... e | e Lehigh Valley Railroad Company...........c.cccovvvueune American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc.
.................................................................................... 20-1548213 | ..vvevvveeeees [ eeereeviieeins [ veviveesiseieneenn. | Magnolia Alabama Holdings, InC.......ocveevciciiicinne American Premier Underwriters, Inc................... |Ownership......... | ...100.000 | American Financial Group, INC..........ccccecevirerrinns | cerrrrernnns
1 20-1574094 | ... e | e Magnolia Alabama Holdings LLC...........ccccccccveinnn. Magnolia Alabama Holdings, Inc...........cccceuueee. Ownership......... ...100.000 | American Financial Group, Inc.
Michigan Oil & Gas Holdings, LLC American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc.

.................... Ohio Oil & Gas Holdings, LLC American Premier Underwriters, Inc................... | Ownership......... | ...100.000 |American Financial Group, Inc.
13-6021353 | ... . | The Owasco River Railway, Inc.. American Premier Underwriters, Inc.... Ownership ...100.000 | American Financial Group, Inc...
. 131-1236926 PCC Real Estate, INC.........cccoooeervrreveriicreincennns American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc.

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

.... | 06-1209709 Penn Central Energy Management Company......... |DE............ American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.
e [ 231537928 | .o | e e Penn TOWers, INC.......ccovevveiiecceececeee e PA...... American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC........cccccveirierrinns | cervireinnns
1 23-6000766 | ......oocvevrrens [ v | e Pennsylvania-Reading Seashore Lines................... [\ American Premier Underwriters, Inc................... Ownership......... | ... 66.670 | American Financial Group, INC.........cccovverriens [ orreirinenns
23-6207599 | ..o [ e [ Pittsburgh and Cross Creek Railroad Company...... PA...ccon NIA .o American Premier Underwriters, InC................... Ownership......... | ..... 83.000 |American Financial Group, INC.........cccooveveveverns | coveirrinnnns
1231707450 | ..o [ | e Terminal Realty Penn Co......c.ccvvvvvvieincinieieinins DC........... NIA. oo American Premier Underwriters, InC................... Ownership......... ...100.000 | American Financial Group, INC.........cccccvvevrvrriens | corvrrrennnns
1231675796 | ..o [ | e Waynesburg Southern Railroad Company.............. PA....ccooe NIA. .o American Premier Underwriters, InC............c...... Ownership......... ...100.000 | American Financial Group, INC.........ccccoerevrvrrians | corvrnrennns
................................................................................... GAl Insurance Company, Ltd.........cccccceeevvevecniens [BMueiien [1A......o..... | APU Holding Company...........ccccoevevveireerieeeneenn. | OWNErShip........ | ...100.000 | American Financial Group, INC.........ccovevvrvinvns [ covviriinnnns
................................................................ Hangar Acquisition Corp............ccccceeevnereeicenneenne | OHecceceeo. | NIAL....c....... | APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.
................................................................ Lease & Loan Insurance Services Limited.............. |GB........... NIA............... | APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.

Premier Lease & Loan Services Insurance Agency,
91-1242743 | ... . |Inc.

. 191-1508644 Premier Lease & Loan Services of Canada, Inc......
95-2801326 | ...coovoveveveiens | e [ e Republic Indemnity Company of America...............

APU Holding Company.... .. | Ownership ...100.000 | American Financial Group, Inc...
APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.
APU Holding Company...........cccovvieurrnireneninnns Ownership......... ...100.000 | American Financial Group, INC.........ccccoeveverriens | corvrvrennns




Statement as of September 30, 2012 of the 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 D 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) *
0084...... American Financial Group, Inc........ 43753...... 31-1054123 | oo | e [ Republic Indemnity Company of California............. CA..ccceeee. A Republic Indemnity Company of America........... Ownership......... ...100.000 | American Financial Group, INC.........cocveeveerines | crevrernenns
roee [ 3191262960 | ..o | e [ Risico Management Corporation.............cccccvevenne DE........... NIA. .o APU Holding Company..........ccccoevieurrnirereinnnnns Ownership......... ...100.000 | American Financial Group, INC.........cccccoverimurinns | cerreeennns
N 27-B521T79 | e [ | e Atlas Building Company, LLC..........cccccovvrerieinnnen. OH....cceo.e. NIA..ccooe American Financial Group, INC.........cccoevieveinines Ownership......... ...100.000 | American Financial Group, INC........c.cccoveirieurinns | cerrireinnns
3120823725 | ..o [ e [ Dixie Terminal Corporation............ccceveevriernienns OH....cceo.e. NIA. .o American Financial Group, INC.........cccovvveveininns Ownership......... ...100.000 | American Financial Group, INC........c.cccovvirierrinns | cerveernnns
wee [ 311733037 [ o | e e Flextech Holding Co., Inc OH............ NIA....ccccooe.. American Financial Group, INC.........c.ccceverevennns Ownership......... ...100.000 | American Financial Group, INC.........ccccoevevrerriens | corvrrrennns
veee [98-0606803 | .....coovvvveieee | oo e GAl Holding Bermuda Ltd BM.......c.... NIA...cconn. American Financial Group, INC.........ccccevereieens Ownership......... ...100.000 | American Financial Group, INC.........ccocererrerriens | corvrnrennns
L 198-0556144 | ... v | e GAI Indemnity, Ltd.......ccoorruvrererrereirscsreieineens GB GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc.
. | Marketform Group Limited... ... |GB.... GAl Holding Bermuda Ltd.... .. | Ownership ...100.000 | American Financial Group, Inc...
Marketform Holdings Limited .|GB Marketform Group Limited Ownership......... ...100.000 | American Financial Group, Inc.
................................................................................... Caduceus Underwriting Limited...........cccccooevereens | GBlririnin Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.
. | Lavenham Underwriting Limited... . |GB.... . | Marketform Holdings Limited... . | Ownership.... ...100.000 | American Financial Group, Inc...
Marketform Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.
................................................................................... Gabinete Marketform SL...........cccocoevvvecninriiecnnns |[ESuiiiiins Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.
................................................................................... Marketform Australia Pty Limited............cccccoeeveeene |AUcrcennn Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.
................................................................................... Studio Marketform SRL..........ccccoevvrerenenrievennens [T Marketform Limited..........cccoveverierinreirrnnenn. | OWNEIShip........ | ...100.000 | American Financial Group, INC........cccoovevvrinrns [ coverrivnnnes
Marketform Management Services Limited............. GB............ Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, INC........ccoevrevverinns | corvrrrnnnnns
Marketform Managing Agency Limited...........c........ GB.....cc..... Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, INC........cccevrevvrrvnns | corvrrrnrnns
98-0431601 | ..o [ eorerierineirernes e Sampford Underwriting Limited............cocevrevrnineen. GB........c... Marketform Holdings Limited..........c.ccocvvivernnnnes Ownership......... ...100.000 | American Financial Group, INC...........ccevvrerrees | crevrerinene
weee [ e e | e e Marketform Trust Company Limited.............ccceneene GB....cccoue. Marketform Group Limited..........cccereerverereirennne Ownership......... ...100.000 | American Financial Group, INC.........cocveevverines | crvvrerrenns
061356481 [ ..o e [ e Great American Financial Resources, Inc............... DE........ UIP...oveae American Financial Group, INC.........cccoevveveinnnes Ownership......... ...100.000 | American Financial Group, Inc. T
311475936 | oo | e [ AAG Holding Company, INC.........cccccovreerrinrrinnnnnns OH............ UDP............. Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, INC.........c.cccoverriveurinns | cevrrninnnns
58-646032.. | ..o [ e [ Great American Financial Statutory Trust IV........... CToii NIA..cooine AAG Holding Company, Inc Ownership......... ...100.000 | American Financial Group, INC........cccccovvirierrinns | cervrernnns
13-1935920 | ..o e [ e Great American Life Insurance Company............... OH..ooovvees | e AAG Holding Company, Inc Ownership......... ...100.000 | American Financial Group, INC.........ccccoevevrerriens | corvrrrennns
45-2969767 | ...ovveverrereres | v [ e Aerielle IP Holdings, LLC........cccovvevivererirrrinnn. Great American Life Insurance Company........... Ownership......... | ..... 62.500 | American Financial Group, INC.........cccccvvevrinnnans Y-
26-4391696 | ..o | e [ Aerielle, LLC.....ovoieiieeecese e Great American Life Insurance Company........... Ownership......... | ..... 62.500 | American Financial Group, Inc Y-
31-1021738 | .. | e [ Annuity Investors Life Insurance Company............. Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC........cccevvevverinns | corvrrrnnnns
.| 27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC.. Great American Life Insurance Company. Ownership........ | ..... 85.000 |American Financial Group, Inc
270513333 | ... . | Bay Bridge Marina Management, LLC. Great American Life Insurance Company........... | Ownership......... | ..... 85.000 | American Financial Group, Inc...
... | 201246122 Brothers Management, LLC..........cccccoovririnrenenns Great American Life Insurance Company. Ownership......... | ..... 99.000 |American Financial Group, Inc
. |45-3988240 FT Liquidation, LLC Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc
20-4604276 | ... . | GALIC - Bay Bridge Marina, LLC. Great American Life Insurance Company........... | Ownership ...100.000 | American Financial Group, Inc...
... |45-5565693 GALIC-Sorrento, LLC.........ccoerevreeieierieiciriinnns 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 GALIC Pointe, LLC Great American Life Insurance Company. Ownership......... | ..... 65.000 | American Financial Group, Inc
.................................................................................... 26-3260520 | ......cccovvevrens | corererniirerinns | cveeieneenenennenen. | Manhattan National Holding Corporation................ Great American Life Insurance Company........... |Ownership......... | ...100.000 |American Financial Group, INC..........ccocovenererens | cerrerrnrenne
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0084...... American Financial Group, Inc........ 67083...... 45-0252531 | oo e [ Manhattan National Life Insurance Company......... [IL......cccc.. | DS.cericincce Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, INC.........cocveeveerines | crevrernenns
1oee (522179330 | oo | e [ Skipjack Marina Corp........ccoecvveeeneenvevesneieines [ MDuvciieen [ DS Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC.........cccccoverimurinns | cerreeennns
| T4-2180806 | ... [ e | v United Teacher Associates, Ltd...........cccocoeeecvreveen | TXevieeees [INIAL AAG Holding Company, INC.........cccceueerireirinnns Ownership......... ...100.000 | American Financial Group, Inc. T

58-0869673 | ...coovevrrrrerras | erreereinirieins [ United Teacher Associates Insurance Company..... | TX....cccooeeee [ IAciiiiiieinen. United Teacher Associates, Ltd...........c.cccocveurnnes Ownership......... ...100.000 | American Financial Group, INC........c.cccovvirierrinns | cerveernnns
oo [ 311422717 | o | e [t AAG Insurance Agency, INC........ccocceveerveveeerrereennes | KY vervieees [NIAL Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc.
o | B4-1017531 | oo | e [ Ceres Group, INC.......cccovevvrvnreresssnieserseisnsennes | DEvvveees [NIAL e, Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc.

. | 34-1880408

Ceres Administrators, L.L.C........cocoovvvvvvvrrirennen. Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.

34-1947043 | ... . | Ceres Sales, LLC..... Ceres Group, Inc.. . | Ownership ...100.000 | American Financial Group, Inc...

.| 34-1920479 HealthMark Sales, LLC Ceres Sales, LLC Ownership......... ...100.000 | American Financial Group, Inc.

47-0717079 Continental General Corporation............cc.ccceene.n. Ceres Group, INC.......ceeeerreeeeneenesirreeseeneneene Ownership......... ...100.000 | American Financial Group, Inc.

47-0463747 | ... . | Continental General Insurance Company. . | Continental General Corporation. . | Ownership.... ...100.000 | American Financial Group, Inc...

47-0562685 Continental Print & Photo Co.........cccovierriinnns Continental General Corporation..............cccc...... Ownership......... ...100.000 | American Financial Group, Inc.

| 341947042 | ..o e | e QQAgency of Texas, INC.......c.crevrerererniericirenens Ceres Group, INC........ccereeecrneniirceneiseeeeeene Ownership......... ...100.000 | American Financial Group, INC........cccccovverierrinns | cerreeinnns

311395344 | o e Great American AdVisors, INC..........ccoevevvvevevennnne. Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, INC.........ccccoevevrerriens | corvrrrennns

42-1575938 | oo e [ e Great American Holding, INC.........cooevvvverererriininns OH............ NIA...ccon. American Financial Group, INC........cccccevereiien Ownership......... ...100.000 | American Financial Group, INC.........ccccvrerrerrians | corvrnrennns

v | 27-3062314 | oo e [ e Agricultural Services, LLC.......cooovvvvveieriirrennnns OH............ NIA..coon. Great American Holding, Inc.... Ownership......... ...100.000 | American Financial Group, INC........ccoevrevverinns | corvrrrnnnnns

| A5-4110027 | oo v | e Unites States Commodities Producers LLC............ MT..oorene. NIA..coon. Agricultural Services, LLC Ownership......... | ..... 75.000 |American Financial Group, INC.........ccovvvvvvrevnvns [ eovrirrinnnns
Livestock Market Enhancement Risk Retention

274395897 | ...evovevreeris | e [ Group NV A Unites States Commodities Producers LLC........ Ownership......... | co..... 1.000 | American Financial Group, Inc Y-

.................................................................................... 27-2354685 | .....coovvveeees [ cererreesieiens [ eesveeeieennnn. | United States Livestock Producers, LLC................. INV............ NIA............... | Agricultural Services, LLC.............c.ccccecerurenenne. | Ownership........ | .....75.000 | American Financial Group, Inc.
Livestock Market Enhancement Risk Retention

0084...... American Financial Group, Inc........ 14084...... 27-4395897 | ..o | e [ Group NV..ooe A United States Livestock Producers, LLC............. Ownership......... | ... 99.000 |American Financial Group, INC..........ccccovvveennee. R
American Empire Surplus Lines Insurance

0084...... American Financial Group, Inc........ 35351...... 31-0912199 | ..ovovverereveis | e [ Company DE............ A Great American Holding, INC.......ccccccvveveirivnnnn. Ownership......... ...100.000 | American Financial Group, INC.........ccccovreverrians | corvrrrennnns

American Empire Surplus Lines Insurance
0084...... American Financial Group, Inc........ 37990...... 31-0973761 American Empire Insurance Company.................... OH............ (A Company Ownership......... ...100.000 | American Financial Group, Inc.
. |59-1671722 | ... . | American Empire Underwriters, Inc ..| American Empire Insurance Company Ownership.... ...100.000 |American Financial Group, Inc...

................... GAl Australia Pty Ltd Great American Holding, Inc............cccccccneuenee. | Ownership........ | ...100.000 | American Financial Group, Inc.
....................................................................................................................................................................... Great American International Insurance Limited..... |IE.............. | IA................. | Great American Holding, Inc.... Ownership......... | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 23418...... 73-0556513 | oo [ e [ Mid-Continent Casualty Company...............ccceouu... OH............ A Great American Holding, Inc.... Ownership......... ...100.000 | American Financial Group, INC.........cccccveirierrinns | cevrrninnnns
0084...... American Financial Group, Inc........ 15380...... T3-1406844 | ... | e [ Mid-Continent Assurance Company..............ce.... OH.....cc.... A Mid-Continent Casualty Company...............cc..... Ownership......... ...100.000 | American Financial Group, INC.........c.cccoverrimurinns | cerrirrinnns

Mid-Continent Excess and Surplus Insurance
0084...... American Financial Group, Inc........ 1379%...... 38-3803661 | ...vvvrecrrreree | e [ Company DE........... A Mid-Continent Casualty Company...............c...... Ownership......... ...100.000 | American Financial Group, INC.........ccccoevevrerriens | corvrvrennns
.................................................................................... 30-0571535 | ....coevvererens | vevrererseisnns [ coveenieiseeeinnenen. | Mid-Continent Specialty Insurance Services, Inc.... |OK............ |NIA............... | Mid-Continent Casualty Company...................... |Ownership......... | ...100.000 | American Financial Group, INC..........ccccerevrrrrrrans | corvrrrernans
0084...... American Financial Group, Inc........ 23426...... T3-0773259 | ..oooveeveieveis | e [ Oklahoma Surety Company...........c.ceeveerirereeneens OH............ A Mid-Continent Casualty Company.............ccc..... Ownership......... ...100.000 | American Financial Group, INC........ccccevvevevrians | corvrnrennnns

.................................................................................... 98-0627464 | ........ocovvveree | vevriererreinines [ cevevirersesennenne. | Premier International Insurance Company.............. | TC......c.e.. [IA................. | Great American Holding, Inc.........c..cccccevevneeeen. | Ownership........ | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 16691...... 31-0501234 | ..o | e [ Great American Insurance Company.............c....... OH............ A American Financial Group, INC.........ccocevvieinnenns Ownership......... ...100.000 | American Financial Group, INC.........cccveevverinns | coverernenns
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.................................................................................... 45-2969767 | ...oovvovreerens [ cvererenenns | covveneierencnen.. | Aerielle 1P Holdings, LLC........cooovvvcevvvievcnivienene |OHec | NIALL............ | Great American Insurance Company.................. | Ownership......... | .....37.500 | American Financial Group, INC.........c.ccoovrevicnns | 20riicnnc.
1 26-4391696 | ... e | e Aerielle, LLC......ooierieeceereseeeses e DE........... NIA. .o Great American Insurance Company.................. Ownership......... | ... 37.500 | American Financial Group, Inc. R
311463075 | ..o e | e American Signature Underwriters, Inc.................... OH....cceo.e. NIA..ccooe Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........c.cccoveirieurinns | cerrireinnns
59-2840291 | ..o [ e [ Brothers Property Corporation.............cccccecvieunnnn. OH....cceo.e. NIA. .o Great American Insurance Company.................. Ownership......... | ... 80.000 | American Financial Group, INC.........ccccoovuvvcnirns | corireirinn.
e [ 205173494 | oo | e e Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, INC.........ccccoevevrerriens | corvrrrennns
wee [ 205173589 [ oo | oo e Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC.........cccovrvvrvreiennnn. Ownership......... ...100.000 | American Financial Group, INC.........ccocererrerriens | corvrnrennns
. | 25-1754638 Brothers Pennsylvanian Corporation...................... Brothers Property Corporation . | Ownership......... ...100.000 | American Financial Group, Inc.
59-2840294 | ... . | Brothers Property Management Corporation... Brothers Property Corporation..... . | Ownership ...100.000 | American Financial Group, Inc...
. | 20-4498054 Crescent Centre Apartments..........cccocvevevreercencn. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.
311277904 | oo e | e Crop Managers Insurance Agency, Inc.................. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.
31-0589001 | ... . | Dempsey & Siders Agency, Inc....... Great American Insurance Company... . | Ownership.... ...100.000 | American Financial Group, Inc...
. 131-1341668 Eden Park Insurance Brokers, INC...........ccccvuvrenne Great American Insurance Company Ownership......... ...100.000 | American Financial Group, INC.........c.cccovvirieurinns | cervireinnns
.............. e [ e [ | s | ELAguila, Compafiia de Seguros, S.A. de C.V........|MX............ | IA................. | Great American Insurance Company.................. |Ownership......... | ...100.000 | American Financial Group, Inc
9 .............. e [ [ | s Financiadora de Primas Condor, S.A. de C.V......... MX.oiiinn NIA....ccccooe.. El Aguila, Compafiia de Seguros, S.A. de C.V....|Ownership......... | ..... 99.000 |American Financial Group, INC.........cccovevevevevns [ coveiriiennes
[ 3 [ OO URRUIPSRPRTURTRPT PO 39-1404033 | ..o | e [ Farmers Crop Insurance Alliance, InC............cccv.... [ — NIA...ccon. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccvrerrerrians | corvrnrennns
L[ 13-3628555 | ..o v | e FCIA Management Company, INC..........cccvrvvriennnes NY.oie NIA..coon. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........ccoevrevverinns | corvrrrnnnnns
Foreign Credit Insurance Association..................... NY.oie OTH..overnee. Great American Insurance Company.................. Management..... | ...cccovviennns American Financial Group, Inc. KT
.................................................................................... 311753938 | ... [ [cveeeeeererennenen. | GAI Warranty Company........c.cevevevevcneoncveonnenes | OHuecceis | NIAL............ | Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, INC..........ccocuveniererens | cerrerinnenee
.............. 311765544 | ... e | e | GAL Warranty Company of Florida..........ooocvceeees [FLucccce [NIA.......... | GAl Warranty Company..........ccccocoeeveercerceeeee.. | OWNEIShip......... | ...100.000 | American Financial Group, Inc
.............. reveeneennees | e [ | e | s | GAI Warranty Company of Canada Inc................... | CN............ [NIA............... | Great American Insurance Company.................. |Ownership......... | ...100.000 | American Financial Group, Inc
.................................................................................... 45-5565693 | ......ccoovervees [ crerriereneinns [ coeveniienencnnene. | GALIC-Sorrento, LLC......c.ocoovcevcvvcnvnicvienenienens [ FLuvce | NIAL............ | Great American Insurance Company.................. | Ownership......... | .....35.000 | American Financial Group, INC.........c.ccoovrevninns | 2eriiienc.
.............. . |45-1144095 | .......coovvvees [ ovevireeviiees | cveieisseiesneenen. | GALIC Pointe, LLC Great American Insurance Company.................. |Ownership......... | .....35.000 | American Financial Group, Inc. R

611329718 | oo e | e Global Premier Finance Company. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccoevevrerriens | corvrrrennns

............... T4-2693636 | ......coverer | vervrererviienins [ cveenreiesennennn. | Great American Agency of Texas, InC........ccoceeeeeee | TXooovveveenen | NIAL............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........cccceververians | corvvrrernans

0084...... American Financial Group, Inc........ 95-1542353 | ..o | e [ Great American Alliance Insurance Company......... OH............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........ccccvvevrrrians | corvrrrninns

0084...... American Financial Group, Inc........ 15-6020948 | .....ovoverreeres [ e [ e Great American Assurance Company..................... OH............ A e Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........cccevvevverinns | corvrrrnnnns
0084...... American Financial Group, Inc........ 61-0983091 Great American Casualty Insurance Company....... OH............ (A Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.
. |31-1228726 Great American Claims Services, Inc. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 10646...... 36-4079497 | ..o | e [ Great American Contemporary Insurance Company| OH............ A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.........cccccoveirieerinns | cevrirrinnns

0084...... American Financial Group, Inc........ 37532...... 3120954439 | ..o [ e [ Great American E & S Insurance Company............ DE.......... A Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.........c.cccovvrievrinns | cerrireennns

0084...... American Financial Group, Inc........ 41858...... 311036473 | oo [ oo [ Great American Fidelity Insurance Company.......... DE........... A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........cccccvverimurinns | cervereennns

.................................................................................... 311652643 | ....cooveerers | veereieieieies [ v, | Great American Insurance Agency, Inc................... |OH............ [NIA............... | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 22136...... 13-5539046 | ....ooovvvirrieres | corerrrinieiieiens [ e Great American Insurance Company of New York.. [NY............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc.

0084...... American Financial Group, Inc........ 38024...... 31-0974853 | ..o | e [ Great American Lloyd's Insurance Company.......... [ S A Great American Insurance Company.................. [0]11-1 S IS American Financial Group, INC.........ccccovvevreininnns 4.

.................................................................................... 31-1073664 | ......ccovvvvens | crererneirerens | cveeenirerenennen. | Great American Lioyd's, InC.......cecevevvencncriecniones | TXeiivine | NIAL............. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, INC..........ccocuveniererins | cevrerrnnenne
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.................................................................................... 31-0856644 | .......coocvvvee | verrenrerenins [ v, | Great American Management Services, Inc............ |OH............ |NIA............... | Great American Insurance Company.................. |Ownership......... | ...100.000 | American Financial Group, INC.........ccccovreureererves | covvrerrenns
0084...... American Financial Group, Inc........ 38580...... 311288778 | oo | e [ Great American Protection Insurance Company..... OH....ccco... A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........cccccoverimurinns | cerreeennns
.................................................................................... 31-0918893 | ....evvvveveverres [ erveeerireens [ vevvieesiennnen. | Great American Re Inc......oeveevvccvicceeiicceviieees | DEs | NIALL............ | Great American Insurance Company.................. |Ownership......... | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 31135...... 311209419 | oo [ e [ Great American Security Insurance Company........ OH....cceo.e. A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........c.cccovvirierrinns | cerveernnns
0084...... American Financial Group, Inc........ 33723...... 31-1237970 | .o | e [ Great American Spirit Insurance Company............. OH............ A Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........ccccoevevrerriens | corvrrrennns

................................................................................... Insurance (GB) Limited...........cccoevvvrvriereiriinnnnns Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc.
. 159-1263251 Key Largo Group, INC.......covvvveeerevrreninieinneeeinens Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.
34-160739% | ... ..| National Interstate Corporation............ Great American Insurance Company... . | Ownership . 52.200 | American Financial Group, Inc...
... | 34-1899058 American Highways Insurance Agency, Inc............ National Interstate Corporation.............cccoeeeenee. Ownership......... ...100.000 | American Financial Group, Inc.
. |31-1548235 Explorer RV Insurance Agency, INC..........ccocevennee. National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.
98-0191335 | ... . |Hudson Indemnity, Ltd............. . | National Interstate Corporation.... . | Ownership.... ...100.000 | American Financial Group, Inc...
. 166-0660039 Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.
34-1607396 | ..o | e [ National Interstate Insurance Agency, Inc............... National Interstate Corporation.............ccceuunee. Ownership......... ...100.000 | American Financial Group, INC........cccccovverierrinns | cerreeinnns

Commercial For Hire Transportation Purchasing
36-4670968 | .....coovvveverens | e [ Group SCvien NIA. .o National Interstate Insurance Agency, Inc........... Management..... |....cccovrinnne American Financial Group, INC.........cccoevevreniens | corverrennns

34-1607395 | ..o [ e [ National Interstate Insurance Company.................. OH............ A National Interstate Corporation..............ccceuevee. Ownership......... ...100.000 | American Financial Group, INC........cccocvrerrverians | corvrvrennnns

National Interstate Insurance Company of Hawaii,

0084...... American Financial Group, Inc........ 11051...... 99-0345306 Inc. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 41106...... 95-3623282 | ... . | Triumphe Casualty Company. . | National Interstate Insurance Company.............. |Ownership.... ...100.000 | American Financial Group, Inc...
.................................................................................... 43-1415856 Vanliner Group, INC......c.cveveunereeenereereeenens National Interstate Insurance Company.............. |Ownership......... | ...100.000 |American Financial Group, Inc
.................................................................................... 431254631 | ..coooveeviens | cveesseieenns [ cecvireesineeeenen | TrANSProtection Service Company...........c.oceeveeeee. [MO....... [NIAL............. | Vanliner Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.
0084...... American Financial Group, Inc........ 21172...... 86-0114294 | ..o [ e [ Vanliner Insurance Company.............ccoceeeereeninnns MO........... A Vanliner Group, Inc Ownership......... ...100.000 | American Financial Group, INC.........c.cccovvrierrinns | cerverernnns
....................................................................................................................................................................... Vanliner Reinsurance Limited...........cccoccvvevevveenens | BMucicciic [ JAneee [ Vanliner Group, INC.....vvecvceciccniceeccennennn. | OWnership........ | ...100.000 | American Financial Group, INC........ccccovievvvcinns [ ovirininnnne
................................................................ Safety Claims and Litigation Services, LLC............ [MT............ [NIA............... | National Interstate Corporation........................... |Ownership......... | ...100.000 | American Financial Group, Inc
. Penn Central U.K. Limited..........cccocovrvrrerrrrierennns GB............ NIA...con. Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC.........ccccvrevrerrians | corvrrrennnns
272226948 | ..o | e [ Pinecrest Place LLC.........ccovvvveineneeieiscisieiees FLoinne. NIA..coon. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........cccevvevverinns | corvrrrnnnnns
ween | BT1850814 | ..o | e | e PLLS Canada Insurance Brokers Inc [CNue NIA oo Great American Insurance Company.................. Ownership........ | ..... 49.000 | American Financial Group, INC........ccoevvineirerns | ceverinnenne
1311293064 | ... e | e Professional Risk Brokers, Inc. OO NIA ... Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........cccoveerrerines | crvvrernenns
72-1331800 | ..o | e e Strategic Comp Holdings, L.L.C......cccovvvvvrvviinenee LA e NIA .. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC.........cccveeveerines | crvvrernenns
weee [B6-B5TTTD4 | oo | e [ e Strategic Comp Services, L.L.C............... Strategic Comp Holdings, L.L.C........ccocovvririuninne Ownership......... ...100.000 | American Financial Group, INC.........cocveeveerienes | crvvrernenns
2 132-0050970 | ..o e | v Strategic Comp, LL.C....ooovverviirris Strategic Comp Holdings, LL.C........cccovevririnne Ownership......... ...100.000 | American Financial Group, INC.........c.cccovvirieirinns | cervirerenns
310686194 | ... e | e One East Fourth, INC......c.cocovvvevieiiiiiccieiicins OH............ NIA.....cooo. American Financial Group, INC.........cccovviiveinines Ownership......... ...100.000 | American Financial Group, INC........cccccovvrrierrinns | cervrennnns
vee [ 3120883227 | ... | e e Pioneer Carpet Mills, INC.........cccoevevirereieiriiriines OH............ NIA.....cccooe. American Financial Group, INC.........c.cccevevevennns Ownership......... ...100.000 | American Financial Group, INC.........ccccoeveverriens | corvrrrennns
e [B1ATBTT92 [ o | e e Superior NWVN of Ohio, INC.......ccoevvvvrriieiiiriinnnns OH............ NIA...con. American Financial Group, INC........cccccevererien Ownership......... ...100.000 | American Financial Group, INC........cccccvrerrerrians | corvrvrennnns
. [ 3141119320 TEJ Holdings, INC.....cvovvvvrririeininieieeieieiseisniennes American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.
. |31-0728327 Three East Fourth, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE 'Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

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 D 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) *
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG 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 September 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 900000 3 = * 6 3 3122 01244700003 =
* 6 3 3122012 3650000 3 =« * 6 3 3122 0124480000 3 =«
* 6 3 3122012445000 0 3 =« * 6 3 3122012449000 0O0 3 =
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Inventory and prepaid assets on real estate NoldiNgS.........c.vvrrirnennreene s | ceeveeeeeneees 2,782,349 2,782,349
2505. Accounts receivable............cccocoeveveeeeeiieeeieeeerererenan | ...1,534,859 ....1,534,859
2597. Summary of remaining WIite-inS fOr LINE 25..........c.ovviuoieiieiiieeieeeiesesi st essssssesensas | sorssssessssneas 4,317,207 | .o 4,317,207
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIANEOUS INCOME......c..cvuiieeiriiiireseeseieesee ettt sttt ensesnetns | crebnstessessenens 108,707 | .o ((CIA4C) | 28,509
08.397.  Summary of remaining Write-inS fOr LINE 8.3. ... .o et esesseseessissns s sss e s ses s s sess s s sessssssnssssssssensaness | sesssssssassassanes 108,707 | ..o (4] 28,509
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Statement as of September 30, 2012 of the 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

..1,901,695

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

...5,404,679

................................. 3,112,873

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

............................... 83,207,241

............................... 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

............................. 135,025,000

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

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

................................. 3,687,425

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. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 69,002,590 | ..ovovieieeeeeee 36,703,431
2.2 Additional investment made after @CQUISIION. ..........cc.cveviieeicie ettt snaes | seesesssssesssssssessesensenseses 7,049,285 | ..ocvvveeeieein 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 1,593,761 | oo (1,376,356)
6. Total gain (I0SS) ON GISPOSAIS..........ceveeieereeiiereieeiee ettt s e sttt es e b s s b s s s s s s s s s s bensesans | svessessssssssssessnssssessesansnes 109,371 | oo 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 98,011,096 | 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 3,031,312,895 | ..o 3,791,138,236
3. ACCIUAI OF QISCOUNL. ..ottt ettt a st s st es et s et et es s ast s ea st esansse s snsstessstessnassasasssssssnansnssnsnsans | stesesissesssssesesnsnsssnes 71,549,508 | c.ooveveeeeeeeeeee 65,230,251
4. Unrealized valuation iNCrEASE (AECIBASE).........ccvirriiiretiicreiei ettt bbbt sesss et bessebessssnaebanns | sebessesessssssessssesesnseaes 27424 479 | oo 6,151,670
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 51444977 | oo 29,056,680
6. Deduct consideration for bonds and Stocks diSPOSEA OF ..........c.cucviiiiiiiiicce s sbesens | srevesissesessaesesnaees 1,386,855,835 | ..covvieriiriieinns 1,425,570,913
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 24,070,642 | oo 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 5,692,042 | oo, 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 14,536,989,822 | ...coovvvvverrirernne 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 14,536,988,822 | ......cccevirnnnns 12,768,728,974
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O OO OO OSSOSO DR 9,943,253,031 | .covvvvrrrririenns 1,370,121,207 | ..ooevverrririennd 628,057,911 | ..oovvvreerirerceennae. 6,854,736 | .ccovvrrrririnnnns 9,676,286,329 | ....oorvvrrirennns 9,943,253,031 | .covvvvvvrerenns 10,692,171,063 | .....oovvvrverenns 9,087,830,980
2. ClASS 2 () evrruuereerreersseeresieesises st st st | setesi e 3,087,177,516 | .ccovvrrrrrircrieenne 245,669,553 | .....covvririiienns 150,960,936 | ...eoonvrerreririreenns 12,589,446 | .....oorvvrriir 2,932,804,360 | ..ooorerrrirnnns 3,087,177,516 | ..covvrrrrrirrs 3,194,475,579 | .ccovvnvvrririnienns 2,919,122,402
BT 0= I - OSSP STPURTTY OO 405,025,774 | ...oovvvveerrnne 45,282,871 | .ovvererieeinenn 63,102,249 | ..o 29,822,837 | .o 422,456,607 | ..oooovrerriririrenn 405,025,774 | ..o 417,029,233 | ..o 432,945,560
A, CIASS 4 (B).rrurveermeeerreeressreeesseeeessseess s ess s sttt et sttt | sesineestnensst s 179,449,736 | .oooovevvveerrienenns 27,414,525 | ..o 32,030,617 | ..o (CHEYAPL) | E— 159,331,073 | .o 179,449,736 | ...ovvvevvrrreriis 169,080,916 | ...oovevvrerereenes 163,038,035
B, ClASS 5 () eersuvrreruueressneressseesessesessseesss st sss et sees sttt nss et | sesesensent st 23,053,590 | ..ooereeernererieeeenns 1,429,438 | ..ovverecesnerieend 698,485 | ... 20,170 [ cvrereereerereeeeens 22,699,767 | ..oorvveererririreeeen 23,053,590 | ..vooueeerrrririenns 23,804,713 | oo 20,134,808
B, ClASS B (8)..vrruurrerererrsrmeresieesiseesssieess sttt | srres s 36,952,511 | .oorereenserrescniicneens 122,567 | ovoovscineneriisennens 4,506,333 | ..oooiiiiniicriis (26,153,489) | ....oooonirrrirscriiennes 15,397,156 | .ovverirrneiscriienies 36,952,511 | oo 6,415,256 | ....covcvrenniriinens 16,789,442
7. TOMIBONGAS.....coveveiieeicsee ettt ...13,674,912,158 | ...oovvvvererene. 1,690,040,161 ...879,356,531 | .o 17,380,972 13,228,975,292 | ....vvvvvevrnne. 13,674,912,158 14,502,976,760 | ......cccovvnvee. 12,639,861,227
PREFERRED STOCK

01 OO PO Ol OO OO T OO DO OO DO DORT TR
0. ClASS 2.ttt ntns | Sessest st nt ettt stentes | entenssesenten s st eneas 5,000,000 | ..ooeeererrereirenieieinerseeieeseieens | e (BA) [ crvrevrerrerireieiseieeiseesrerssieses | sevseseesess st entenens | sesessess st ensnens 4,999,966 |.....covrrrrrrreieirriniieeneisneeenne
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 | covvvvveeeeereineeiiies 15,146 | v 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 15146 | .o 5,000,000 | ..o [0 (L ] 15,146 [ 15146 | 5,015,112 | oo 15,146
15.  Total Bonds and Preferred StOCK...........c.uuruerrreernneresinreennneseseseeessssesssssseessnes | seeessssseessnnees 13,674,927,304 | ...oovoevvrvies 1,695,040,161 | ....ovveerrrerenes 879,356,531 | ...cvverrereerirreeenne 17,380,938 | ..coverrrrernnne 13,228,990,438 | ......ovvvvernnee 13,674,927,304 | ...oovovrrvernne. 14,507,991,872 | ..ccoorvvrrernn 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§....394,622,314; NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

0; NAIC5$

0;

NAIC6S........ 0.




Statement as of September 30, 2012 of the 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 394,622,314 |....coovnne. XXX ovoeveireinveeneenne | cvveneeeneinseenenees 394,622,314 | ..o 4834 | ..o
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.........c.cuivueieiiieieicese ettt b s bbb sae b ssbessesans | sbessesssssssseessnsneas 1,067,351,071 | oo 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 b s bessenas | stessesssesaesaesnsenaenes 879,113,815 | cvoveveerreereerne 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 394,622,314 | oo 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 394,622,314 | oo 206,385,058
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Statement as of September 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 80,825,134
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en 63,859,241
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 (67,953,576)
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 142,352,557
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 142,352,557

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

Qsi04



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

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 142,352,557

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 142,352,557

4. PartD, COIUMN B...o.oooee bR 142,352,557

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 142,352,557

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 142,352,557

10, Pt D, COIUMN 8. ettt ettt et et e et et et et ettt es sttt es s asesenesaseseseseseseseseseeeeeeees et eees et et esetetetesetasasesssasaearasananas 142,352,557

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

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

Potential Exposure Check

13. Part A, Section 1, Column 21

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

15. Part D, Column 11

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

QsSl107



Statement as of September 30, 2012 of the 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 September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvement Palm Beach FL ....07/06/2004 | Sailfish Marina Resort 40,102
Building, Land, and Improvements. Stevenville MD ....05/22/2002 | Bay Bridge. 18,508
Building, Land, and Improvement Charleston SC. ....05/01/2002 | Charleston Harbor Resort and Marina. 677,586
Building, Land, and Improvement; Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC 28,553
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. 1,295
Building, Land, and Improvement Miramar. FL ....12/28/2010 | Tropical Storage 6,190
Building, Land, and Improvements. Georgetown MD ....07/30/1999 | Skipjack Cove Resort. 42,825
0199999. Totals 0 815,059
0399999. Totals 0 815,059
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 September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

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
McHenry Row. o | BAIMOTE. ..o MD.......... 06/29/2012.... 5.012 28,275,000 | ..ouveureriineeisseiseeiseisess s 38,805,000
Hilton Jackson Hotel.... . | Jackson MS 08/16/2012. 6.432 16,000,000 28,000,000
Intercontinental Tampa Hotel TAIMPA. et Fliseeensceesssnsnes | e 09/28/2012.... 7.122 22,000,000 | .o 30,000,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNEr. ...t s s bbbt | coiies XXX....... .. XXX 66,275,000 | ..o 0 96,805,000
0899999. Total - MOrtgages iN GOOT SEANGING. .....e.rruruer e testreisees ettt ses e e es s e ee e eeses e e e s s e a8 eEeeE e E a8 8 e e eh 8o E e e e e sesens e ehs | eheseesee et aeseesessee et ensenen et eetensenessesansensennssnnes | bsenen XXX XXX 66,275,000 | ..o s 0 96,805,000
3309999, TOAl MOMGAYES. ......v.vererereeeeeiaaiseeesee st eeeess s8Rkttt b ete | Hebiees b ettt ekttt anins | areias XXX XXX 66,275,000 | ..oocvoneirrireireeiee e 0 96,805,000
SCHEDULE B - PART 3
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 11 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. FLoiiiieiriee e 08/13/1999.... | 09/12/2012.... | coeovverrrrrareee TI0783 | oo | e | e | cosisesesssssessessesens (VI PSRRI IR 110,783 110,783 | covoreeeeerieerinerienes | sevierseessessseesseninnns | oeees 0
JQH - Murfreesboro.......... Murfreesboro...........ccveeererirnreeneenns L1\ ST D 08/16/2007.... | 09/01/2012.... | cvoovvvvrrirenrrene 333,183 | oo | crverieniseseninsienies | eeiseisesiesessessnsinenns | cosssesesssssesssessesens 0 | corerireenreisneienieees | e 333,183 333,183 | e [ e | e 0
Wild Dunes Resort........... Isle of Palms SCvvvnins [ v 03/30/2011.... | 09/12/2012.... | cevvovverirrrreeened THOA4 | i | e | e | o eseeens 0 | oo | e 71,044 T1044 | oo | e | e 0
Lauderdale Marine Center | Lauderdale FL .106/02/2010.... | 09/12/12012.... | «.ovvevvirerrnn 117,655 | 0 ....117,655 117,855 | oo | e | e 0
633 Folsom.. San Francisco. 05/27/2010.... | 09/12/2012.... | ccvvvrrirene.....69,544 | ... 0 ..69,544 89,544 | ..o | e | e 0
Walden at Oakwood......... | Flowery Branch 03/25/2011.... | 09/12/12012.... | .cccovvvvvvvineee.n... 45,883 | ... 0 ..45,883 45,883 | ... [ e | o 0
Bella Roe Plaza .| Roeland Park...... .109/28/2010.... [ 09/12/2012.... | ovverrcvrrrrrnennn 23,241 | e 0 23,241 23,281 | oo | e | s 0
Jubilee Square Daphne......cccocvvvneireiniinns AL [ e 11/19/2010.... | 09/12/2012.... | oovvvervrrerenereee 3T | e [ [ v | v 0 | | e 37,11 BT | e [ e | e 0
One Greenway Centre...... Franklin. ... L1\ ST D 01/14/2011.... | 09/12/2012.... | covovverrreereee TTL,289 | i | e | cevseieniessessssisenns | cesssessesssssessessesens (VI UORSTORIUR IORTRRRRT 111,289 111,289 | cooocerieerenienes | serierineeensssisensnnes | e 0
Old Standard.................... CiNCINNGL....c v OH.ovvvvveees [ 01/01/2006.... | 09/07/2012.... [ covooeverrriraereenceBT,390 | oo | e | ceineisessiesseessssinenns | e ssessesens (VI SOOI VORI 47,390 A7,390 [ i [ | e 0
OWLIC.....cooieiririerinns CiNCINNGL.....vveeveorerrerceieeeeieriines OH..oovvvvvees [ e 01/01/2006.... | 09/07/2012.... | evervvvrrerrirrneenn 2,939 | ot | e | cevneriesiessessssisenns | e O | oo | ceerensssesesieenies 2,939 | oo 2,939 | oo | s | s 0
Sandestin.........cocoveererenns Destin........c...... FLoiriieiinee e 03/12/2010.... | 09/12/2012.... | ccvevverrerirrrirnencen 7,800 | oo | crveeieeineseiissinenes | ceisersneniesssessssineens | cosssessessesssssssessesens (V1 OO PO 7,500 | oo 7,500 | covoerreineeierinninenes | serseeiesinensesiseesenes | eees 0
Koyo Building...........cccc... Greenville 51O IS 08/31/2011.... [09/12/2012.... [ covovererrrrerinneeB2,834 | oot | e | e | e 0 e | e 62,634 62,634 | ..o e | e 0
Miami Beach Marina......... Miami FL | 11/2212011..... [ 09/12/2012.... | vvvvrvicnnnnn. 126,128 | ... 0 ....126,128 126,128 | ovooceeerieernenienes | cevierineeessseiseninnes | e 0
Santa Monica Pacific Pier. | Santa Monica.. 09/28/2011.... 1 09/12/2012.... | cevvvvvvrirerren.... 76,685 | ... 0 ..76,685 76,685 | coovvereveieieieieiieienns | eveieieseseisssesiesenes | e 0
Convention Center Parking| Philadelphia... .101/31/2012.... | 09/12/2012.... | . ..45,893 |..... 0 ..45,893 45,893 [ .o | e | e 0
Willow Lakes Apartments. | Port Arthur...........coceoeveneenneenernnens | Teierirerinens | cvvviens 02/07/2012.... | 09/12/2012.... | coooovvvrrerirrrrn 160,902 | covouernrenerierirenirneens | ceveesessssessesssssnenes | sersersesisssensssinenss | ceieesess s (VI ORI IR 160,902 160,902 | ovvvveerereriennenienes | serverineesensssisensnnes | oeees 0
Elitch Gardens.... Denver. [0 VT IR 05/01/2012.... [ 09/12/2012.... | cvoovovvvinriiriranens 122,873 | oo [ | e | s 0 oo | e 122,873 | oo 122,873 | oo | | e 0
0299999. Total - Mortgages With Partial REPAYMENES.......ciiiiis o sesnnsnnes | erseessssssansenas 1,572,679 [ 0 0] 0 {3 P | [ IS 1,572,679 | oo 1,572,679 |....... 0 0]... 0
0599999. Total MOMGAGES.........c..orverriiiiiiiiiiiciiciicciscniies it | cevissiieenienins 1,572,679 (V] 0 0| s 0 (V] SOOI | N IO 1,572,679 | ..o 1,572,679 |........ 0 0] ... 0
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |Snow, Phipps, & Guggenheim, L.P Wilmington Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 66,011 2.7
000000 00 O] Snow, Phipps, & Guggenheim II, L.P Wilmington . | Snow, Phipps, & Guggenheim I, L.P 01/08/2010.... 798,115 15
000000 00 O|Pineapple Square Properties, LLC Sarasota . | The Isaac Group Holdings, LLC. 04/19/2006.... 47,989 12.0
000000 00 0]Orchard Tosca Investment Partners, L.P. Mason Orchard Investment Management, LLC 08/19/2011.... 4,144,737 43.8
000000 00 O0]River Cities Capital Fund IV LP. Cincinnati OH......... River Cities Capital Management IV, LLC 09/30/2012.... 3,209,246 35
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 3,209,246 5,056,851 0 0 [.. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0]GALIC - Sorrento, LLC [ Coral Gables [FL........ | GALIC - Sorrento LLC | [0612712012... | 97,500
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 0 97,500 0 0
Any Other Class of Asset - Unaffiliated
000000 00 0] AMMC CLO XI UBS WAREHOUSE, AMMC CLO XI Limited [ George ToWN........oooo [KY........ | UBS Securities LLC | [0612912012... | 19,500,000 650
3799999. Total - Any Other Class of Asset - Unaffiliated 0 19,500,000 0 0 ]..XXX..
3999999. Subtotal - Unaffiliated 3,209,246 24,556,851 0 0
4099999. Subtotal - Affiliated 0 97,500 0 0
4199999. Totals. 3,209,246 24,654,351 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0| Voyager Capital Fund L.P. Spokane WA... | Voyager Capital Fund, L.P...........cccccoevvrvrrerunnnnn. | 05/31/2005 | 09/27/2012 48,039 0 48,039 | ............ 48,039 0
000000 00 0| Caltius Partners Ill, L.P. Los Angele: CA... | Distribution 06/25/2004 | 09/13/2012 142,541 (V[OOSR 142,541 . 0
000000 00 0|Panda Hereford Ethanol Acquisition, LLC Wilmington DE... | Ethanol Acquisition, LLC..........cocceereeererrareereeeens 05/09/2009 | 08/31/2012 43,311 0 rrereree B33 | s [ 43311 | s 43,311
000000 00 0] Snow, Phipps, & Guggenheim, L.P. Wilmington DE... | Snow, Phipps, & Guggenheim, L.P........ccccccouvrene 02/06/2007 | 08/02/2012 145,028 (] I I 145,028 | ..........145,028 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 378,918 0 0 0 0 0 0 335,607 378,918 | oo [V P 43311 | s 43311 | s 40,460
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0] GALIC Stoneleigh, LLC. | Coral Gables. | FL.... | GALIC - Stoneleigh, LLC.......ccccoooovvimmriiiiininiiiciians 11/15/2011 ] 09/12/2012 126,223 (V] I [ 126,223 ... 126,223 0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 126,223 0 0 0 0 0 0 | 126,223 ..126,223 0 0 0 0
3999999. Subtotal - Unaffiliated 378,918 0 0 0 0 0 0 335,607 | ... 378,918 | oo [V 43,311 | 43,311 | 40,460
4099999. Subtotal - Affiliated 126,223 0 0 0 0 0 0 [ 126,223 | ..........126,223 0 0 0 0
4199999. Totals 505,141 0 0 0 0 0 0 [ 461,830 505,141 | i [V 43,311 | 43,311 | 40,460
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government

3133X0  PF 0| FED HOME LN BANK 5.375 08/15/20718.......c.emerrreemmmreeesmsessessmssssssssssssssssssssssssssssssssssessssssssssssssessssssssssssses | sesseseses ....08/31/2012 | Reinsurance Intercompany Balance 1,250,876 1,000,000 2,389 |1

31371K LU 3| FNCL 254239 PT 6.50 3/01/2032 ....08/31/2012 | Reinsurance Intercompany Balance 31,789 27,469 149 1

31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032 08/31/2012 | Reinsurance Intercompany Balance 52,568 45,942 268 |1

36218V G4 9| GNSF 233419 PT 9.50 09/15/2017 ....08/31/2012 | Reinsurance Intercompany Balance 738 735 6 |1

649085 AA 5| NEW VALEY GEN [15.572 05/01/20......c000cmervveirmerressmesressmsessessesessesssnessssssneessssssessssssssssssssssessssssssssssssesss. | sesseeeees ....08/31/2012 | Reinsurance Intercompany Balance 2,116,584 1,811,662 33,649 | 1FE

690353 RX 7| OVERSEAS PRIV INV 4.44 2127127 ......ooooeeerireieeiseiseeseess s sssssesssssssssssssssssssssss. | cosssossons ....08/31/2012 | Reinsurance Intercompany Balance 2,003,060 1,716,551 847 (1

83162C FF 5[ SBAP 1994-20D 1 7.70 04/01/2014.........ovorreereeirrecerseeisseeesseessssessssssssssssssessssesssssssssessssesssssssssesssssesssessssns. | sesssseees ....08/31/2012 | Reinsurance Intercompany Balance 5815 5,781 185 |1

83162C GJ 6| SBAP 1995-20K 1 6.85 11/01/2015......covucmmrrrrirrceiisscssesssssssssisesssssesessesssseessssssesssssssssssssssssssssssssssssssssses | oseesssees ....08/31/2012 | Reinsurance Intercompany Balance 128,203 127,451 2,825 |1

912828 AP 5| U.S. TREASURY NOTES 4.00 11/15/2012.....ccccvvvurriiinnisiinnsiiisssssissssssississsssssssssssssssssssssssssssssssssssnns. | sessnnsnes ....08/31/2012 | Reinsurance Intercompany Balance 1,067,950 1,060,000 12,443 |1

912828 JT 8| U.S. TREASURY NOTES 2.00 11/30/2013.....ccccvvveumrrriermrmerisrneissisessesssssssssssesssssssesssssssesssssssessesssnesssssnns. | sessnneeees ....08/31/2012 | Reinsurance Intercompany Balance 511,016 500,000 2,514 1

912828 NV 8| U.S. TREASURY NOTES 1.25 08/31/2015.......cvruuuusirrresisssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssss | seessseres ....08/07/2012 | GOLDMAN SACHS 295,718 288,000 1,575 |1
0599999. Total - Bonds - U.S. Government 7,464,316 6,583,592 56,850
Bonds - U.S. States, Territories and Possessions

20772G  4Z 8| CT ST 5.632 12/01/2029.......coerrverreereormerressesssessssssssssssssssssssesssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssses | sessseeses ....08/16/2012 | J. P. MORGAN SECURITIES 1,459,276 1,215,000 15,206 | 1FE

20772G  F4 5| CT ST SER A B85 3/15/2032......cccvuuuurrveummerreesmessessseesssssseesssssesssssssesssssss st sssss s sssssssssssssnsessssssnenss | sessneeses ....08/14/2012 | MORGAN STANLEY & CO 9,178,884 7,270,000 179,569 [ 1FE.....ooerrrireernnns

20772G  F4 5| CT ST SER A B5.85 3/15/2032.......cucuuurireeioeriiseniseseisesessessses s sssss st sssssessssssssssssenens | essssenees ....09/05/2012 | MORGAN STANLEY & CO 6,392,200 5,000,000 142,188 [1FE.....oiierrrirernnnns

20772G  FA 5| CT ST SER A B85 3/15/2032.......ccouuuurreeiuerreisesseissesesssssessssssessssssessssssssssssssssssssssssssssssssssssessssssnsenns | sessseeses ....09/07/2012 | MORGAN STANLEY & CO 6,257,700 5,000,000 143,813 [1FE .o

452152 GR 6 [ ILLINOIS BABS 6.20 7/01/2021........0ocuuuuerreeuerereeissnesessssessssssnsesssssesssssssssssssssssssssssssssssssssssssessssssssssssonses | cossesseses ....08/31/2012 | Reinsurance Intercompany Balance 1,110,940 1,000,000 10,333 | 1FE

574192 5F 3| MARYLAND ST BABS 4.60 03/01/2025.........covccomrrecummereessnessisssessssssssssssssssssssssssssssssssssssssssssssssssssssssnsss | sessneses ....08/31/2012 | Reinsurance Intercompany Balance 1,244,090 1,000,000 23,000 | 1FE

574193 GK 8| MARYLAND ST FACS LOAN 2.80 8/01/2027 ....08/08/2012 | MORGAN STANLEY & CO 5,300,888 5,370,000 1FE

57582P UT 5|MASS ST BABS 4.91 5/1/2029 08/09/2012 | GOLDMAN SACHS 6,961,229 5,875,000 82,532 | 1FE

57582P WH 9 |MASS ST SER D 4.50 8/01/2031 ....09/12/2012 | MORGAN KEEGAN & COMPANY 2,152,997 1,935,000 11,126 | 1FE

57582P WK 2 | MASSACHUSETTS ST 4.20 12/01/2021.......ccvvvuurmrreeermeerrisssessisssesssssssesssssssesssssssesssssenessssssseessssssessssssneees | sesseneeses ....08/31/2012 | Reinsurance Intercompany Balance 1,150,970 1,000,000 10,500 | 1FE

605580 5X 3| MISS ST BAB 5.245 11/01/2034..........oevvurerirerierieeiiesisisesisssssse s ssssse st ssssssssesessssssssessssssssssessssnnes | oseessees ....08/15/2012 | MORGAN STANLEY & CO 6,456,161 5,430,000 86,232 | 1FE

68583R BR 2| OR ST CLG-TXB-PENSION 5.44 06/30/2023........c0ouirmmmmsirnsessssssnsssssssssssssssssssssssssssessssssssessssssssensssssneens | coseesseees ....08/23/2012 | MORGAN KEEGAN & COMPANY 12,707,855 10,595,000 92,859 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 60,373,190 50,690,000 797,359 | ... XXX oo
Bonds - U.S. Political Subdivisions of States, Territories and P:

355694 R6 9| FREDERICK CNTY MD 5.30 02/01/24..........ccovveeerrierneerisiecesessesssssssesssssesessssssesssssssessssssesssssssessssssnees | sessseeses ....08/31/2012 | Reinsurance Intercompany Balance 2,903,770 2,465,000 10,887 | 1FE

442331 QM 9 [HOUSTON TX REF PENSION 6.29 3/01/2032 ....09/21/2012 | WELLS FARGO BROKERAGE 6,131,100 5,000,000 21,840 | 1FE

442331 QM 9 [HOUSTON TX REF PENSION 6.29 3/01/2032 09/20/2012 | WELLS FARGO BROKERAGE 6,125,000 5,000,000 20,967 | 1FE

592112 DR 4 |NASHVILLE GOVT-BAB 5.707 07/01/2034 ....08/29/2012 | MORGAN KEEGAN & COMPANY 3,791,280 3,000,000 29,962 | 1FE

592112 LR 5| MET GOVT NASHVILLE -TN 3.367......couireeiimiririisreiissssesisssssssssnessssssssssssessssssssssssssesssssssssssssssesses | sessenenes ....08/02/2012 | MORGAN KEEGAN & COMPANY 3,700,000 3,700,000 1FE

602409 HG 2| MILWAUKEE SEW L BABS WI4.30 10/01/2020.........covueummrrevummeemrismmnsensssesssisssessssssesssssssessssssesssssssesseses. | sevsneeees ....08/31/2012 | Reinsurance Intercompany Balance 1,197,930 1,000,000 17,917 | 1FE

64966H HA 1 [NEW YORKNY SER H2 6.491 03/01/2021........coouevveerieeieriesiesiesisesisessssssss s ssssssssssssssssssssssssssssssssssssssnns | sosssseses ....08/31/2012 | Reinsurance Intercompany Balance 1,257,020 1,000,000 32,455 | 1FE

64966H TL 4 [NEW YORKNY SER D2 4.00 12/01/2075.......coccuerreeerermeisreneerissesssssssssssssssssssssesssssssesssssssesssssssesssssssenes | coseesssses ....08/31/2012 | Reinsurance Intercompany Balance 1,098,140 1,000,000 10,000 | 1FE

64966H TM 2 [NEW YORK NY SER D2 4.00 12/01/20716........ccoumerreerrmerreessnenissmsessessssssessssssssssssessssssssesssssssesssssssesssssssenes | sosseseeses ....08/31/2012 | Reinsurance Intercompany Balance 1,095,190 1,000,000 10,000 | 1FE

676822 EL 9| OGLE CO CUSD A 5.698 01/01/2022..........ccrevreererrerreeressmeessssnesssssssesssssssesssssssssssssssssssssssssssssnsessssnee | sesssseees ....08/31/2012 | Reinsurance Intercompany Balance 1,529,484 1,285,000 12,203 | 1FE

68583R CV 2| OR CMNTY COLLEGE 5.68 06/30/2026............ccrveuummrreeesmermmessmesssssmmssssssssessssssssssssssssssssssssssssesssssssssssssen. | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 1,378,708 1,090,000 10,319 | 1FE

68666P AA 4| ORLEANS PARISH LA SCH BD 4.4 02/01/2027........ovvureeriieeiseiiseiiesisesiessssssssssssssssssssssssssssssssssssssssesssessss | sosssensens ....08/31/2012 | Reinsurance Intercompany Balance 1,124,860 1,000,000 3,667 | 1FE
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717883 LV 2| PHILADELPHIA SD A 5.995 09/01/2030.........cc0vucmmrieermmerressmerssssmsssessssessesssnessssssnesssssssesssssssssssssssssssssnes | sesseseeees ....08/31/2012 | Reinsurance Intercompany Balance 1,123,110 1,000,000 41,798 | 1FE
797646 NE 2| SAN FRAN CNTY CA BAB 5.75 6/15/2027.......cooervvermerreessssseisssssssssssssessssessssssssssssssessssssssssssssssssssssssssss | serssseses ....09/05/2012 | MORGAN KEEGAN & COMPANY 10,397,041 8,275,000 112,345
797646 NF 9| SAN FRAN CITY/CNTY-C-BABS 5.93 6/15/2028..........cooveuuimreemmerrmsssssmsssssesssssssssssssssssssssesssssssssssssense | seessssenes ....08/09/2012 | MORGAN KEEGAN & COMPANY 13,135,200 10,400,000 101,074
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession: 55,987,833 46,215,000 435,433
Bonds - U.S. Special Revenue and Special A t
010608 5M 5| AL PUB SCH CONSTR BD 5.15 09/01/2027..........cmerreemmmmerreeemmresiismsssssssesssssesssssssessssssssssssssessesssnesssssnns. | sesseeeees ....07/17/2012 | WELLS FARGO BROKERAGE 4,834,480 4,000,000 391,400 | 1FE
02765U CW 2 [ AMERN MUN PWR OH 5.814 02/15/23.......cooevveeeeeeeeeeseeseeeessseseesessessesesssseesessessessessssessessssssssssssssessssssssseens | coneessenns ....08/31/2012 | Reinsurance Intercompany Balance 3,394,590 3,000,000 7,752 [1FE
230563 AU 2| CUMBERLAND IMPT NJ B 5.294 04/15/2022...........covvveumerveeerreerisseessssssesssssssessssssessssssnsssssssssesssssssessssssnns. | sessenseees ....08/31/2012 | Reinsurance Intercompany Balance 1,959,426 1,575,000 31,499 [1FE
235416 3W 2 [ DALLAS WTRWKS & SWR SER B 2.919 10/1/24........ccoverveemreereiiseeriiinecssiisessssssssssssssesssssssssessssssesssssese | coneessenes ....08/22/2012 | CITIGROUP. 2,000,000 2,000,000 1FE
235416 3X 0 [ DALLAS WTRWKS & SWR-B 3.069 10/1/2025............covvvverervierieriesinssiesisssssssssssssssesssssssessssssssssssssessssss | cossesseses ....08/22/2012 | CITIGROUP. 1,500,000 1,500,000 1FE
25477G CU 7 |DIST COL INC TAX REV 4.513 12/01/2019.......coerveeurerreiereesiismesssssssessissssssssssesssssssessssssssssssessessessensense | sessneeees ....08/31/2012 | Reinsurance Intercompany Balance 1,152,400 1,000,000 11,283 | 1FE
25477G EV 3 |DC TAX5.282 12/01/2026 ....08/31/2012 | Reinsurance Intercompany Balance 1,225,960 1,000,000 13,205 | 1FE
264416 AN 8| DUKE UNIV NC SER A 5.85 4/01/2037 09/11/2012 | US BANCORP/PIPER JAFFRAY 12,669,012 9,415,000 249,380 | 1FE
29270C YQ 2[ENERGY NW WA ELEC REV 2.953 7/1/2022 ....08/16/2012 | BANK OF AMER/ML 2,500,000 2,500,000 1FE
29270C YR O [ENERGY N'W WA ELEC REV 3.103 7/1/2023........evvvvereereeeeseseesecesseseeeresssseesessssessesssssesessessesssssssssssssssssens | coneeseenns ....08/16/2012 | BANK OF AMER/ML 2,500,000 2,500,000 1FE
31340Y DB 2| FHR 88-12 APAC 9.25 11/15/2019.......iiuuiiiiieieicise et ss bbb sssines | eessssens ....08/31/2012 | Reinsurance Intercompany Balance 828 739 31
31358E  3Z 3| FNR90-111 XSEQ 8.75 9/25/2020...........cvveoumrreriecriiiiissiiiiesseissssssissssssssssssssssssssssssssssssssssssssssssssssssssanns | sossasenes ....08/31/2012 | Reinsurance Intercompany Balance 6,010 5,480 40 (1
31358E D8 2| FNR 90-93G PAC 5.50 8/25/2020...........couevermuerermeesmereseeeesseessssssssssssssesssssessssessssssssssssssssssssssssssssssssssssssssnees | sosesssnes ....08/31/2012 | Reinsurance Intercompany Balance 12,610 11,446 52 |1
31358G  5J 2| FNR 91-85Z ZX .50 B8/25/2021.........corrvveemmrreesemersessmesesissesssssssessssssessssssssssssssssssssssssssssssssssssssssssssenses | sossesines ....08/31/2012 | Reinsurance Intercompany Balance 117,357 107,660 583 |1
31358H HV 0 [FNR 91-85ZX 8.00 B/25/21......ccoorirrieireiisiisiies sttt sssss s sssssssssssessssssssssssnss | sesssseses ....08/31/2012 | Reinsurance Intercompany Balance 27,381 24,846 166 |1
31358H JM 8 |FNR 91-76 ZX 9.00 7/25/2021 ....08/31/2012 | Reinsurance Intercompany Balance 25,136 21,641 162 |1
31358K DY 1|FNR 1991-G36 ZBX 7.00 11/25/2021 08/31/2012 | Reinsurance Intercompany Balance 66,154 56,976 332 |1
31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022 ....08/31/2012 | Reinsurance Intercompany Balance 52,451 45,088 338 (1
313602 AZ 7|FNR 1988-2 Z XSEQ 10.10 2/25/2018........ccorieriiiirniineiseissississsisseisssisss s sssssssssssssssssssssssssssiens | osssessens ....08/31/2012 | Reinsurance Intercompany Balance 6,103 5,609 47 1
313920 5B 1| FNR 2003-23 PG PAC 5.50 1/25/2032.........oveeeeeeeeeeeeeeeeeeeeeveeeseseeseseesessesessesessessesssesssssssssnssssssssssssssnsssnss | ovesienes ....08/31/2012 | Reinsurance Intercompany Balance 635,182 625,795 2,868 |1
31393B  5U 5 |FNR 2003-53 JM PAC 5.50 12/25/2031.......ccvveuummrreeummerreeusnereeesssesessssessssssssssssssssssssssesssssssesssssssssssssnesses | wessenseses ....08/31/2012 | Reinsurance Intercompany Balance 368,416 366,583 1,680 |1
31393U P8 0 [FNR 2004-3 HC SEQ 4.0 7/25/2017 ....oouivoeeieiierieiieeissisessisss s sssssssssssssssssssssssssssssssensss. | sosssseses ....08/31/2012 | Reinsurance Intercompany Balance 455,182 453,579 1,512 |1
31393X VH 7 | FNW 2004-W3 AB PAC 5.50 5/25/2034.............covvoeerrerieereeieseeeissssssssssssssssssssssssesssssssssssssssssssssessssssnes | sessonnenes ....08/31/2012 | Reinsurance Intercompany Balance 2,170,625 2,000,000 9,167 (1
31394A LU 8| FNW 2004-W10 A5 PAC 5.50 08/25/2034..........ocoouerreemeereiismeessessnsesssssssesssssssssssssssssesssesssssssessssssnsesssssenne. | sessneeses ....08/31/2012 | Reinsurance Intercompany Balance 1,660,547 1,500,000 6,875 |1
31394M JG 6 |FHR 2721 PD PAC 5.0 4/15/2021 ....08/31/2012 | Reinsurance Intercompany Balance 23,367 23,375 97 |1
31395A ET 8 |FHR 2808 BD PAC 5.50 3/15/2033 08/31/2012 | Reinsurance Intercompany Balance 1,502,048 1,437,796 6,590 |1
31395X 3F 0|FHR 3018 UG PAC 5.50 10/15/2034 ....08/31/2012 | Reinsurance Intercompany Balance 1,077,180 1,000,000 4,583 (1
31396F 2Y 8| FHR 3070 QG PAC 5.0 3/15/2034.........covvoereeiecreiiieeeeiissssesissssssssssssssssssssssssssssssssssesssssssssssssssssssssnenns | svssessnnes ....08/31/2012 | Reinsurance Intercompany Balance 1,041,515 1,000,000 4,167 |1
347622 CJ 9| FT LAUDERDALE FL SPL OBLG 3.824 1/1/2024...........ccosvevvvemieevriserisiinsessissssssesssesssssessessessessessssssessssssnns | sevsneeses ....09/20/2012 | CITIGROUP. 9,190,000 9,190,000 1FE
347622 CK 6| FT LAUDERDALE FL SPL 3.824 1/1/2024........cooooimmverviiissseesinsessesisssssssssssssssssssssssssssssssssssssssssssssssssssessssssnns | serssneses ....09/20/2012 | CITIGROUP. 3,000,000 3,000,000 1FE
358266 CC 6 |FRESNO CTY CAPENSION A 0.00 8/15/2025..........covveeemmrreeammereeesmmseesissesesssssessesssssssssssessessssssssssnessesss. | sesseseeees ....09/11/2012 | RBC DOMINION 2,809,500 6,000,000 1FE
438701 RE 6 [HONOLULU HI WSTEWTR B 5.193 07/01/2024..........oooiieiriieirieiieieeiiesiieseieeiesiesies s ssesssessssssns | aessesssns ....08/31/2012 | Reinsurance Intercompany Balance 1,116,630 1,000,000 8,655 | 1FE
454622 QD 6 [ IN BD BK-TXB--5-A 5.04 01/15/2014........ooorvreerrreriorsnenrisssessesssesssssssssssssssssssssessssssssssssssesssssssssssssssnnes | cossesseees ....08/31/2012 | Reinsurance Intercompany Balance 1,057,820 1,000,000 6,440 [1FE
454622 QE 4 [INBD BK-TXB--5-A 5.04 07/15/2014......cooomerrreerieiriorsnesrissessessssessssssesssssssssssssseessssssesssssssessssssnessssssnses | cossesssses ....08/31/2012 | Reinsurance Intercompany Balance 1,048,830 1,000,000 6,440 [1FE
454624 U4 7 [INBD BK TXB 5.24 7/15/2020.........coveeereeeeeereeereeeseeeseeeseesesesesesesesesesesesesssesesesssesssesssesssassessessessesssesssesssesssesse | soeesesiees ....08/31/2012 | Reinsurance Intercompany Balance 1,156,120 1,000,000 6,696 | 1FE
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485429 CX 0 [KS ST FIN AUTH BAB 4.52 03/01/2022............cocvveummrreesmmerressmsereesssnessssssesssssssessssssssessssssssssssssssssssssssssses. | coseesssees ....08/31/2012 | Reinsurance Intercompany Balance 1,203,910 1,000,000 22,600 | 1FE
57429L AL O|MARYLAND TRANS REV 648 7/01/22........oooeoereeeeereeesereseseeiessesssesisssssssssssesssssssssssssssssssssssssssssssesssssssssssssssins | sosssseness ....08/31/2012 | Reinsurance Intercompany Balance 1,192,240 1,000,000 10,800 | 1FE
57586N MT 5| MA HSG FIN-C-TXBL 3.629 06/01/2023 ....09/14/2012 | BANK OF AMER/ML 350,000 350,000 1FE
57586N MU 2| MA HSG FIN-C-TXBL 3.729 12/01/2023 09/14/2012 | BANK OF AMER/ML 350,000 350,000 1FE
57586N MW 8 [ MA HSG FIN-C-TXBL 4.029 12/01/2027 ....09/14/2012 | BANK OF AMER/ML 1,500,000 1,500,000 1FE
576047 AB 2| MA TRN FD RZEDB 5.203 08/01/25............cmuuvreermrrresmmeesessmessessssessssssessesssnesssssssessssssnessssssnesssssssessssssnens | aessessnes ....08/31/2012 | Reinsurance Intercompany Balance 1,298,960 1,000,000 13,008 | 1FE
59447P CQ 2| MIFIN AUTH 5.496 09/01/2020..........ccvuurirrirriiriiniineiseiss e sss s sse st sssssssssssasssenssansss | esssessens ....08/31/2012 | Reinsurance Intercompany Balance 558,415 500,000 13,740 | 1FE
606092 ER 1| MO JT MUN ELEC UTIL 5.878 1/01/2022...........comvvveeerrrererereeiisesessisssesssssssessssssesssssssesssssssssssssssessssssssnsss | sesseeeees ....08/31/2012 | Reinsurance Intercompany Balance 1,175,450 1,000,000 9,797 [1FE
606092 EU 4| MO JT MUN ELEC UTIL 5.978 01/01/2023..........oevrveemmcrreismenreissesssssssesssissssssssssessssssssssssssssssssssessssssesses | sessneeees ....08/31/2012 | Reinsurance Intercompany Balance 1,439,137 1,230,000 12,255 | 1FE
60636A EF 6| MO ST WASH UNIV A 3.335 02/15/2027........coooumrrviirnrieiiinsesiiissssississssissssssssssssssssssssssssssessssssssssssssnses | sessnseses ....07/19/2012 | MORGAN STANLEY & CO 21,000,000 21,000,000 1FE
60636A EF 6| MO ST WASH UNIV A 3.335 02/15/2027.......ccvveeumervrierereriseeesissssesissssssssssesssssssssssssssessssssnessssssnsessssssneens | sesseseeres ....08/31/2012 | Reinsurance Intercompany Balance 993,520 1,000,000 2,038 [1FE
645913 AA 2| NJECONOMIC DEV 7.425 02/15/2029 ....08/127/2012 | MORGAN KEEGAN & COMPANY 6,365,350 5,000,000 15,469 | 1FE
649883 QE 8|NY MTGE AGY SER 166 3.999 04/01/2021 08/31/2012 | Reinsurance Intercompany Balance 527,345 500,000 8,331 [1FE
649883 TM 7 |NY MTGE AGY-172 4.203 10/01/2027. ...07/12/2012 | MORGAN STANLEY & CO 9,500,000 9,500,000 1FE
649883 TM 7 |NY MTGE AGY-172 4.203 10/01/2027........cooeveumreemereeecrmeseeneessesessessssessssssssessssssssssssssssssssssssssssssssssssss | eseessnees ....07/16/2012 | MORGAN STANLEY & CO 4,555,890 4,500,000 1FE
649883 UK 9 |NY MTGE-175-TXBL 4.116 04/01/2028............oevrvveerrriviresrisneessssssessessssesssssssessessssessssssessssssnessssseneesssss. | sesseneeses ....08/24/2012 | BANK OF AMER/ML 10,000,000 10,000,000 1FE
649883 UM 5|NY MTGE-175-TXBL 3.869 10/01/2025..........o0cmmveeerereereeesseeessssesssesssesesssssssessssssssssssssssssssssssssssssssssesessss | coseesennes ....08/24/2012 | BANK OF AMER/ML 5,000,000 5,000,000 1FE
649902 ZP 1| NY ST DORM 5.292 3/15/2025.........0occumerveirmmrrerimsressssesssssssesssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssnes | sessesnenes ....08/31/2012 | Reinsurance Intercompany Balance 2,385,580 2,000,000 48,804 | 1FE
650035 UZ 9| NYS BABS 4.81 03/15/2021.......c00cummerriermririsessisssessssssesssssssssssssessesssssssssssessssssssessssssnessssssessssssnesssssnns | sessnseees ....08/31/2012 | Reinsurance Intercompany Balance 1,237,250 1,000,000 22,179 | 1FE
658207 NZ 4| NC HSG FIN AGY SRS 33 4.013 01/01/2026........ovvoceeeveereeseereeresseeeeeesesseeessesseeeesseseesessessesessessessssssssesssseses | vevesseses ...07/10/2012 | BANK OF AMER/ML 2,500,000 2,500,000 1FE
664754 Q9 2|NORTHERN ARIZ UNIV 5.09 06/01/2019 ....08/31/2012 | Reinsurance Intercompany Balance 1,187,840 1,000,000 12,725 | 1FE
67908P AZ 9|OK CAP IMPT REF TX 5.61 07/01/2030 08/09/2012 | MORGAN KEEGAN & COMPANY 6,127,450 5,000,000 33,507 | 1FE
709223 UA T7|PATPK TXB SER B-2 6.70 06/01/2018 ....08/31/2012 | Reinsurance Intercompany Balance 1,223,690 1,000,000 16,750 | 1FE
73358W EK 6 [PORT AUTH NY&NJ 168 4.926 10/1/2057........0ccomerrvermcrresmmereessessesssesssssesesssssssessssssessssssssesssssssssssssnnes | seseneeses ....08/31/2012 | Reinsurance Intercompany Balance 582,265 500,000 10,263 | 1FE
768874 SE 0| RIVERSIDE CA B8.515 10/01/2022.......c..ovvoeeveeererereeereeereesseesseeeseeeseesseesseesssesssssssesssesssesssesssesssesssesssesssesssessssseses | cosseeerens ....08/31/2012 | Reinsurance Intercompany Balance 1,654,508 1,370,000 37,190 | 1FE
783186 NJ 4| RUTGERS UNV-TXB-H-BAB-NJ 5.545...........ccoviurrriimeerissmessissessssssseesessssessssssesssssssssssssssssssssssesssssses | sessenseses ....08/20/2012 | MORGAN KEEGAN & COMPANY 4,223,065 3,500,000 60,379 | 1FE
795681 GL 3| SALT LAKE CNTY UT 5.28 12/01/2024..........ooovoririeireieineiiseiseeseissessessssssesssssisssssssssssssssssssssssssssnss. | cosssessens ....08/31/2012 | Reinsurance Intercompany Balance 1,734,810 1,500,000 19,800 | 1FE
796253 Z3 9| SAN ANTONIO ELEC & GAS 3.722 2/1/2026...........comvvvreerreriirsesreiissessssssssssssssessessssesssssssssssssssssssssssssses | sessnnenes ....08/31/2012 | Reinsurance Intercompany Balance 1,098,310 1,000,000 3,102 [1FE
797398 EF 7| SANDIEGO CNTY CA PEN 5.648 08/15/2016.........ccrmurrevmuerreemrermsisseessisssesssssesssssssesssssssssssssnsessssseneeses | sessnseses ....08/31/2012 | Reinsurance Intercompany Balance 569,185 500,000 1,255 | 1FE
80168N EP 0 [SANTA CLARA CA BAB 5.876 04/01/2032. ....08/13/2012 | MORGAN KEEGAN & COMPANY 10,232,805 8,250,000 181,789 [1FE. ..o
812631 HB 8| SEATTLE DRAIN SER-A 5.00 01/01/2024 08/31/2012 | Reinsurance Intercompany Balance 1,245,130 1,000,000 16,667 | 1FE
829594 HT 0| SIOUX FALLS 5.60 11/15/2026 ....08/31/2012 | Reinsurance Intercompany Balance 1,131,810 1,000,000 16,489 | 1FE
88283L HU 3| TX ST TRANS COMM REV B 5.178 4/1/2030.........coccuurreeeurerreriiereisienissisnsssesssssssesssssssssssessssssssssssssesnes | sessesnenes ....08/13/2012 | MORGAN KEEGAN & COMPANY 4,873,968 3,960,000 76,893 | 1FE
89602N VD 3| TRIBORO BRDG NY BABS 4.05 11/15/2021......couevvvermmrriesmmerressmeesessiessessssessssssesssssessesssssssessssssnssssssseses | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 1,133,850 1,000,000 11,925 | 1FE
913366 DG 2| UNIV CARGTS REV 6.458 5/15/2029...........c0umirvimrireeinereserisesessesssssessessssssesssesssssssssesssssssssssssssssssssssssss. | sossessees ....08/09/2012 | J. P. MORGAN SECURITIES 4,816,431 3,875,000 61,867 | 1FE
91412F  7X 9| REGENTS UNIV CA Q 6.27 05/15/2031.........ccvvverrerrirrmereessersessseessssssessessssssssssssssssssssessssssnesssssssessssssnens | sessessnes ....08/10/2012 | CITIGROUP. 4,333,212 3,760,000 58,938 |1FE
914440 KZ 4| UNIV MA BLDG AUTH 3.95 11/01/2022.......ooooreeeeeeeeeeeeeeeeeseeseseeeesesessseessssessssssssssssssssssssssssssesssssssssssssssins | coseesennes ....08/31/2012 | Reinsurance Intercompany Balance 1,123,940 1,000,000 13,167 | 1FE
91754R PR 2[UT BRD RGTS UNIV BABS 6.279 04/01/2029..........c.uevvvermmerreemmmernessmmeresssssesssssssssssssssnesssssesssssssssssssssssesses | cossesseees ....08/09/2012 | GOLDMAN SACHS & CO 5,547,600 4,140,000 96,037 | 1FE
927781 TN 4| VA CLG BLDG AUT 5.40 02/01/2026...........ccrvveeercrmreermseerismmseessssessssssesssssssesssssssesssssssessssssssessssssnesssssneees | sesseneeees ....08/31/2012 | Reinsurance Intercompany Balance 1,761,495 1,500,000 6,750 |1FE
92812Q 3T 2| VAHSG DEV-D-TXBL 3.018 10/01/2023...........evvvverrmrrrrermnessisisessismssessessssssssssssesssssssssssssssssssssssssssssssssses | assssssnes ....09/25/2012 | MORGAN KEEGAN & COMPANY 4,000,000 4,000,000 1FE




€030

Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market

Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
92812Q 3U 9| VAHSG DEV-D-TXBL 3.218 10/01/2024...........cecvvverrrrrioreeriiesnessissisessessssessessssessssssesssssssessssssessssssnssesss. | sossessnnes ....09/25/2012 | MORGAN KEEGAN & COMPANY 2,000,000 2,000,000 1FE
92812Q 3V 7| VA HSG DEV-D-TXBL 3.418 10/01/2025...........evvveeereereresssseeesssssesesessssessessessesesssssssssssssssssssssssssssesssssesssssses | svveesienns ....09/25/2012 | MORGAN KEEGAN & COMPANY 2,000,000 2,000,000 1FE
92812Q BJ 5|VIRGINIA ST HSG-C 5.4505/01/2018. ....08/31/2012 | Reinsurance Intercompany Balance 509,780 500,000 9,083 [1FE
92817S XW 3 |VAPUBLIC SCH AUTH 4.25 12/15/2030 08/31/2012 | Reinsurance Intercompany Balance 2,112,020 2,000,000 17,944 | 1FE
93730P AA 4| WA ST BIOMED BAB 5.231 07/01/2021 ....08/31/2012 | Reinsurance Intercompany Balance 1,163,630 1,000,000 8,718 [1FE

3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 201,882,703 185,651,615 | oo, 1,722,271 e XXX
Bonds - Industrial and Miscell

002097 AA 3| AT&T BROADBAND 8.375 3/15/13......ccomrrermmrreeisnrressssesssissssesssssesssssssssssssssssssssssssssssssssssssssssssssnsesssses. | sessessnn ....08/31/2012 | Reinsurance Intercompany Balance 688,057 661,000 25,527 | 2FE
006346 AK 6| ADMSO 2010-1 A ABS 5.438 12/20/2040...........covuormeerremmmerresseessesseesesssseessssssesssssssessssssssssssssssssssssesssses. | sessneeees ....08/31/2012 | Reinsurance Intercompany Balance 2,115,586 1,950,082 3,240 [1FE
02361D AG  5|AMEREN ILLINOIS COMPANY 9.75 11/15/2018.........coorerreiierriiinsriiisessisssssssssssssssssssssssssssssssssssssssssanes | cossessenes ....08/31/2012 | Reinsurance Intercompany Balance 2,085,205 1,500,000 43,063 | 2FE
02364W BD 6 |AMERICA MOVIL SA 3.125 07/16/2022 R ....07/09/2012 | MORGAN STANLEY & CO 4,477,050 4,500,000 1FE
025816 AW 9| AMERICAN EXPRESS 5.50 09/12/2016 ....08/31/2012 | Reinsurance Intercompany Balance 1,164,528 1,000,000 25,819 | 1FE
02635P TQ 6 |AMER GENL FIN MTN 6.50 09/15/2017 08/31/2012 | Reinsurance Intercompany Balance 820,000 1,000,000 29,972 | 5FE
02660T EQ 2|AHM 2005-2 4A1 SEQ FLT 09/25/2045 ....07/25/2012 | KEYBANK CAPITAL MARKET 2,768,715 3,315,827 5950 (1Z

032166 AR 1| AMSOUTH BANK Al 5.20 04/01/2015........coevrveerrmerreessmseesssssessesssessssssssssssssesssssssssssssssssssssssssssssssesssssssenes | sesssneses ....08/31/2012 | Reinsurance Intercompany Balance 1,040,000 1,000,000 21,667 | 3FE
03235E AK 6 |AMVESCAP PLC 5.375 2/27/13 R ....08/31/2012 | Reinsurance Intercompany Balance 2,041,046 2,000,000 1,194 | 1FE
034863 AG 5| ANGLO AMERICAN 4.125 09/27/2022 R ...09/20/2012 | BARCLAYS AMERICA. 4,962,400 5,000,000 2FE
03512T AC 5|ANGLOGOLD HOLDINGS 5.125 08/01/2022 XS ....07/25/2012 | BARCLAYS AMERICA 4,969,900 5,000,000 2FE
03763R AA 9|APID 2012-9A A CLO FLT 07/15/2023 R ....08/13/2012 | BARCLAYS AMERICA 4,970,000 5,000,000 9,339 [1FE
038763 AA 6|ARCLO 2012-1A A CLO FLT 10/15/2022 X I— ....09/12/2012 | SANDLER O'NEIL & PARTNER 9,000,000 9,000,000 1FE
038763 AC 2|ARCLO 2012-1AB CLO FLT 10/15/2022 ....09/12/2012 | SANDLER O'NEIL & PARTNER 1,500,000 1,500,000 1Z

039488 ZZ 7|ARCTIC GLACIER TL LIBOR+700 7/27/2018 07/19/2012 | CS FIRST BOSTON CORP. 970,019 1,000,000 4FE
04013Y AA 0|ARES 2012-2A A CLO 1.9228 10/12/2023 ....08/29/2012 | J. P. MORGAN SECURITIES 13,000,000 13,000,000 1Z

04621X  AC 2 | ASSURANT INC 5.625 02/15/14.......cooirveuuerriiueerseeseesesisesssessesssssssesssssssssssssssssssssssssssssssssssssessssssssssss | sesseeeses ....08/31/2012 | Reinsurance Intercompany Balance 1,044,080 1,000,000 2,500 |2FE
04964H AA 6[ATRM 8A A1 CLO FLT 10/23/2022 X I— ....09/18/2012 | CS FIRST BOSTON CORP. 12,000,000 12,000,000 1FE
04964H AC 2|ATRM8AB CLO FLT 10/23/2022 RS- ....09/18/2012 | CS FIRST BOSTON CORP. 2,977,500 3,000,000 1Z

051157 AG 0| AUGUSTA VI 9BA3 7.375 4-15-13.......oomreeriereriieneiiesissessssesessssssssessssesssssssssssssesssssssssssssssssssssesssssssssssssssns | sosssssnes ....08/31/2012 | Reinsurance Intercompany Balance 266,224 263,515 7,342 |4AM
05377R  AC 8 AESOP 2009-2A A ABS 5.68 02/20/14..........cooorevreisnnreciisssseisisssesssssesssssssssessssesssssssssssssssssssssssssssssssssses | conseseeses ....08/31/2012 | Reinsurance Intercompany Balance 2,530,950 2,500,000 4,339 | 1FE
054937 AE 7 |BB&T CORPORATION 5.20 12/23/2075.........ccervvermerressmesesssessessssessssssesssssssessessssessssssessssssessssssnessssss | sessenesses ....08/31/2012 | Reinsurance Intercompany Balance 1,109,271 1,000,000 9,822 [1FE
05532E AG 0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37 ....08/31/2012 | Reinsurance Intercompany Balance 1,451,677 1,392,496 6,962 |1FM
05533D EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE 09/26/2012 | Capital Interest 5,383 6,415 1AM
05533D EY 8[BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE ....08/26/2012 | Capital Interest 5313 6,401 1AM
055330 EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE...........ovvveeerreemiereiiiirreeisesssissesessissssesssssssssssssssssssssesses | ossesseses ....07/26/2012 | Capital Interest 5243 6,375 1AM
05541C  AZ 1 |BCAP 2012-RR7 5A1 SEQ 5.527 03/2047 RE...........cosservrermrmrisrnesrisesssssssesssssssesssssssessssssessssssesssssssssses | coseesseees ....07/26/2012 | BARCLAYS AMERICA 5,755,050 6,615,000 30,468 |1Z

05541D AU 0 [BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE............ccrmerreermmrrreermenerisssesssssssssssssssssssssssssssssssssssssssssssssses | sossessenes ....08/23/2012 | BARCLAYS AMERICA. 17,065,368 20,654,000 2,707 (1Z
05565Q BU 1|BP CAPITAL MKT PLC 3.561 11/01/2021 XS ....08/31/2012 | Reinsurance Intercompany Balance 1,085,985 1,000,000 11,870 | 1FE
05570W  AJ 7 [BNPP 2009-1 A6 MEZ 6.00 08/27/2037 RE............muvrrvermmerresisessismssssssssessesssssssssssssssssssssssssssssssssssssssssnns. | sessneeses ....08/10/2012 | J. P. MORGAN SECURITIES 7,443,384 8,446,393 19,708 |12

059470  7J 1 [BACM 2006-1 A3A SEQ CSTR J/M0/45..........oeerverrrriirierreissessesisesssssssesssssssssssssssssssssssesssssssssssssssssssssns. | coseesseses ....08/31/2012 | Reinsurance Intercompany Balance 1,013,438 1,000,000 4,539 | 1FM
05949C GW 0 [ BOAMS 2005-8 A9 PAC 5.50 /25/35..........coevveurmereesimesreisssesssssesessssssessssssssessssssnesssssssssssssssssssssssesssssnnss | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 951,900 1,000,000 4,583 | 1FM
05949T AX 7 |BAFC 2006-1 1A23 PAC 5.75 01/36 BR-1........cvoeiieiieriesiesiesisiesississsssssessesses st esssssssesssenssensss. | sossssnses ....08/31/2012 | Reinsurance Intercompany Balance 1,846,876 2,000,000 9,583 | 2FM
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05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49 Reinsurance Intercompany Balance 1,130,800 1,000,000 4,934 | 1FE
05955T AE 0 |BALL 2009-UB2 A4AC SEQ CSTR 02/24/44 Reinsurance Intercompany Balance 1,106,400 1,000,000 4,438 | 1FE
060505 AU 8|BANK OF AMERICA 5.125 11/15/2014. Reinsurance Intercompany Balance 2,125,680 2,000,000 30,181 [1FE
06541E AA 0| BANK UNITED 8 03/15/09 MTNA Reinsurance Intercompany Balance 20 1,000,000 6*
06739G BP 3 |BARCLAYS BK PLC 5.14 10/14/2020 Reinsurance Intercompany Balance 1,014,931 1,000,000 19,561 | 2FE
07330T AA 0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40 Reinsurance Intercompany Balance 1,206,670 1,000,000 3,611 [1FE
073568 AA 5[BEACN 2012-1A A ABS 3.72 09/20/2027. DEUTSCHE MORGAN GRENFELL 5,999,732 6,000,000 1Z
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38 Reinsurance Intercompany Balance 1,093,773 1,091,481 5196 |1FM
07388L AE 0|BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41 Reinsurance Intercompany Balance 2,303,400 2,000,000 9,233 [1FM
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44 Reinsurance Intercompany Balance 1,151,630 1,136,627 5,029 [1FM
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44 Reinsurance Intercompany Balance 1,151,630 1,136,627 5,029 [1FM
07388R AE 7 |BSCMS 2007-PW15 A4 SEQ SSNR 02/11/44 AMHERST SECURITIES GROUP 8,671,250 8,000,000 10,662 | 1FM
07388R AE 7 |BSCMS 2007-PW15 A4 SEQ SSNR 02/11/44 RBC DOMINION 7,140,117 6,600,000 9,774 [1FM
09247X AE 1|BLACKROCK INC 5.00 12/10/2019. Reinsurance Intercompany Balance 2,328,081 2,000,000 22,500 |1FE
09256B AD 9 |BLACKSTONE HLDGS 4.75 02/15/2023 MORGAN STANLEY & CO 2,014,140 2,000,000 792 | 1FE
09256B AD 9 |BLACKSTONE HLDGS 4.75 02/15/2023 MORGAN STANLEY & CO 1,962,120 2,000,000 1FE
09751W AA 9 |BOLDINILTD 3.60 07/19/2035 Reinsurance Intercompany Balance 2,100,402 2,000,000 8,400 [1FE
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018 Reinsurance Intercompany Balance 284,512 296,872 1,479 | 1AM
10138M AB 1|BOTTLING GROUP 4.625 11/15/2012 Reinsurance Intercompany Balance 1,008,366 1,000,000 13,618 | 1FE
101400 ZZ 5|BOYD GAMING A REV L+350 12/17/2015. Prior Period Adjustment 3,867,822 4,468,468 3FE
111320 AG 2|BROADCOM CORP 2.50 08/15/2022. J. P. MORGAN SECURITIES 4,962,750 5,000,000 1FE
12479K AA 0 [CAUTO 2012-1A A ABS 4.70 07/01/2042 CS FIRST BOSTON CORP. 3,999,183 4,000,000 1FE
12513X AE 2 |CD 2006-CD2 A4 SEQ CSTR 01/15/2046 Reinsurance Intercompany Balance 1,117,500 1,000,000 4,568 | 1FM
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37 PERFORMANCE TRUST. 2,533,345 3,261,311 2,605 (1Z
12572Q AE 5|CME GROUP INC 3.00 09/15/2022 BANK OF AMER/ML 7,975,280 8,000,000 1FE
12624K AD 8 |COMM 2012-CR2 A4 SEQ 3.147 08/15/2045. DEUTSCHE MORGAN GRENFELL 8,199,483 8,000,000 14,686 | 1FE
12626P AE 3 |CRHAMERICA INC 5.30 10/15/2013 Reinsurance Intercompany Balance 1,040,672 1,000,000 20,022 | 2FE
12639M AQ 8|CSMC 2010-15R 2A3 SUB SSNR 3.5 05/36 RE CANTOR FITZGERALD & CO 795,205 1,013,000 591 | 1FE
12639M BM 6| CSMC 2010-15R 4A2 SUB SSNR 04/26/2035 RE CANTOR FITZGERALD & CO 1,848,381 2,093,000 3,866 |1FE
12641P  AX 2 [CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35 Reinsurance Intercompany Balance 566,885 560,000 2,567 [1FM
12641P AY 0[CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35. Reinsurance Intercompany Balance 97,580 110,000 504 | 1FM
12641P AZ 7 |CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35. Reinsurance Intercompany Balance 82,600 100,000 458 | 2FM
12641P BA 1 [CSMC 2009-6R 4A4 SUB SSUP 5.50 11/26/35. Reinsurance Intercompany Balance 50,263 80,000 367 | 1FM
12641P BB 9 |CSMC 2009-6R 4A5 SUB SSUP 5.50 11/26/35. Reinsurance Intercompany Balance 34,953 90,000 413 [1FM
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35 Reinsurance Intercompany Balance 3,741 60,000 275 | 1FM
12641P BJ 2|CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35, Reinsurance Intercompany Balance 705,308 670,000 3,071 [1FM
12641P BM 5| CSMC 2009-6R 6A2 SUB SSUP 5.50 9/26/35 Reinsurance Intercompany Balance 96,776 110,000 504 [1FM
12641P BN 3 |CSMC 2009-6R 6A3 SUB SSUP 5.50 9/26/35 Reinsurance Intercompany Balance 51,257 70,000 321 |1FM
12641P BP 8 |CSMC 2009-6R 6A4 SUB SSUP 5.50 9/26/35 Reinsurance Intercompany Balance 35,551 60,000 275 [1FM
12641P BQ 6| CSMC 2009-6R 6A5 SUB SSUP 5.50 9/26/35 Reinsurance Intercompany Balance 12,882 40,000 183 [1FM
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12641P BR 4 [CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35..........coervverrmrrniiresreesssesssssssessessssesssssssesssssssessssssessssssnsssses | cossesseees ....08/31/2012 | Reinsurance Intercompany Balance 10,948 50,000 229 |1FM
12641Q BC 5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36.........c0vvvvrurerrermereesiessesssssssesssssssssssssssssssssssssssssssssssssssssssn | sossessenes ....08/31/2012 | Reinsurance Intercompany Balance 292,722 273,991 274 [1FM
12641Q BD 3|CSMC 2009-7R 7A2 SUB FLT 12/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 191,613 188,322 188 [1FM
12641Q BE 1|CSMC 2009-7R 7A3 SUB FLT 12/26/36. 08/31/2012 | Reinsurance Intercompany Balance 92,021 94,161 94 | 1FM
12641Q BF 8|CSMC 2009-7R 7A4 MEZ FLT 12/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 163,708 282,483 282 | 1FM
12641Q BU 5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35............cvvuvmmrrvermerrisssesssssesssssseessssssessssssnsesssssssessssssessssssnns. | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 745,508 700,000 3,063 [1FM
12641Q BV 3 [ CSMC 2009-7R 9A2 SUB 5.25 8/26/35.........ccomriuierrieieiresiesiesiesissisesessess s ssssse st ssesssesssesssasssns | sosssseses ....08/31/2012 | Reinsurance Intercompany Balance 102,721 120,000 525 [1FM
12641Q BW 1 [CSMC 2009-7R 9A3 SUB 5.25 8/26/35...........ceermrermreemmeresmeesssesesseesssesessessssssssssssssasssssessssssssssssssssssssssssssnes | sessseeees ....08/31/2012 | Reinsurance Intercompany Balance 46,214 60,000 263 | 1FM
12641Q BX 9| CSMC 2009-7R 9A4 MEZ 5.25 8/26/35............cevvveummcrrisrmeeressisessessseessssssessssssssesssssseessssssesssssssessssssnessssssnns. | coseesseses ....08/31/2012 | Reinsurance Intercompany Balance 60,943 120,000 525 | 1FM
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36..........c0ocevrvvieriviiissiiisssessisisssssssissssssssssssssssssssssssssssssssnns | cossessenes ....08/31/2012 | Reinsurance Intercompany Balance 817,752 816,704 3913 [1FM
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36...........cvvvermrrrirreriisiessisssesssssssessssssssssssssssssessssessssssessssssssssssssnns. | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 35,643 148,244 710 | 1FM
12641T AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE ....09/11/2012 | CITIGROUP. 11,362,500 15,000,000 32,337 |1Z
12641T CP 9| CSMC 2009-5R 4A2 SUB SSUP CSTR 07/49 RE 05/04/2012 | CS FIRST BOSTON CORP. 144 | 1AM
12643J AW 6 [CSMC 2010-RR1 2B SEQ 5.695 09/15/2040 RE ....08/15/2012 | CS FIRST BOSTON CORP. 6,259,688 6,070,000 18,245 | 1FE
126650 BY 5| CVS CORP 5.926 01/10/2034.........cooereririeisiseiseiiessesssessssissssssssssssssssssesssesssssssssssesssessssssssssssnssnsss | sossssssses ....08/31/2012 | Reinsurance Intercompany Balance 1,166,253 986,853 3411 | 2AM
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034...........oovooerriieerriiseseeiisesssissessssssssssssssssssssssssssssssssssssssssssses. | sesseneeses ....08/31/2012 | Reinsurance Intercompany Balance 758,105 725,459 3,325 [1FM
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..........coevoeereiieeieiieeieeieeiss s ssssssssssssssssssssssesssnss | onssessens ....08/31/2012 | Reinsurance Intercompany Balance 758,105 725,459 3,325 | 1FM
126694 LC 0| CWHL 2005-24 A36 PAC 5.50 11/35 TR-........cvvveurreiiriirienesiessnsssissssssssssessssssssssssssessssssssssssssessssssnns. | sessessnnes ....08/31/2012 | Reinsurance Intercompany Balance 1,774,352 1,996,458 9,150 [3FM
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033........cmervviereriririessisssssssssssessssssssessssseesssssssessssssnessssssssssssssssssnes | sessessnes ....08/31/2012 | Reinsurance Intercompany Balance 881,461 851,982 4,082 | 1FM
12707P AA 3 |CABOT CORP 5.25 9/01/2013 R ....08/31/2012 | Reinsurance Intercompany Balance 1,018,353 1,000,000 26,250 | 2FE
127210 AB 8| CADBURY SCHWEPPES 5.125 10/01/2013 ....08/31/2012 | Reinsurance Intercompany Balance 1,039,045 1,000,000 21,354 | 2FE
136375 BV 3| CANADIAN NATL RR 2.85 12/15/2021 08/31/2012 | Reinsurance Intercompany Balance 1,052,212 1,000,000 6,017 | 1FE
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15. ....08/23/2012 | Liquidation 128 128 1|42
14574K AE 2 [ CAUTO 2010-1A A ABS 5.73 12/15/2038.........cvvveermrrrrirmsesrissssessisssessesssssssssssesssssssessessssessssssssssssssessssssns. | cossesseses ....08/31/2012 | Reinsurance Intercompany Balance 1,053,534 977,129 2,488 [1FE
14754D B@ 8| CASH AMERICA INTL SER A 6.00 8/28/2019.........cccomrrrrveeemsmmemmneesssssesssssssmesessssssssssssssessssssesssssssnes | sevsesseens ....08/28/2012 | Private Placement 7,000,000 7,000,000 2
151020 AH 7 |CELGENE CORP 3.25 08/15/2022...........ccvvvermmervesmmeeesiesnesssissnssssssssssssssesessssssssssssssssssssssssssssssssssnssssssses | sessessnee ....08/06/2012 | BANK OF AMER/ML 7,995,920 8,000,000 2FE
16162W MB 2| CHASE 2005-S2 A15 PAC 5.50 10/35 BR-8........covviiiiiiieiieiisiisiisiissiesissses s ssssssssssssssssssnns | sossssnnees ....08/31/2012 | Reinsurance Intercompany Balance 1,884,376 2,000,000 9,167 | 2FM
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136........cocmrreeeurreeierreisessesssessessssssssssssesssssssessssssnssssssssssssssnnes | cossesseses ....08/31/2012 | Reinsurance Intercompany Balance 143,472 153,446 153 | 1FM
166751 AH 0| CHEVRON CORP 3.95 03/03/2014........covvurmrrrrermeriessnessisssesssssssesssssesssssssesssssssssssssssnessssssnssssssssssssssnnes | sessessnnes ....08/31/2012 | Reinsurance Intercompany Balance 526,203 500,000 9,765 |1FE
17275R AH 5| CISCO SYSTEMS 4.45 01/15/2020 ....08/31/2012 | Reinsurance Intercompany Balance 1,171,796 1,000,000 5,686 |1FE
173067 EE 5|CGCMT 2004-C2 A5 SEQ 4.733 10/15/41 08/31/2012 | Reinsurance Intercompany Balance 1,591,875 1,500,000 5916 [1FM
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 ....09/13/2012 | GREENWICH CAPITAL MARKETS, INC 10,433,477 11,768,462 33,344 |1Z
17310E AD 0 [ CRMSI 2006-2 A4 SEQ 5.775 09/25/3B..........cooumrverumrerremererssianessssssssssissssssssssessesssssssssssssssssssssssssssessssses | consesseses ....08/31/2012 | Reinsurance Intercompany Balance 809,551 834,344 4,015 | 1FM
17311Q BG 4| CGCMT 2007-C6 A3 SEQ CSTR 12/10/49........cvvvrmerriercrrisieesessisessesssssssssssessessssesssssesessesssessssssneesssssnns | coneessenes ....08/31/2012 | Reinsurance Intercompany Balance 2,082,500 2,000,000 9,814 [1FM
17311Q BK 5[ CGCMT 2007-C6 A4 SEQ CSTR 12/10/49.........coomiirieivinerirneieinerisessssssssssssssessssssssessssesssessssesssesssssesssne | sevssessees ....08/31/2012 | Reinsurance Intercompany Balance 1,156,250 1,000,000 4,907 | 1FM
17315X AD 3 |[CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35......oourrrriirerrisiersessinessessseessssssesssssssesssssssessssssnsessssnnee | cossesssees ....08/31/2012 | Reinsurance Intercompany Balance 1,539,954 1,537,840 6,670 [1FM
17315X  AE 1 [CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35.....couurreurmmmrreimmmrresissessesssnssssssssssssssssssssssssssssssssssssssssssssses | sosseseeses ....08/31/2012 | Reinsurance Intercompany Balance 303,035 375,000 1,627 | 1FM
17319A AL 1 |{CMLTI 2012-2 4A4 MEZ CSTR 03/20/2036 RE..........ccooommirremrerrerieeressmessssssessessssessessssessssssesssssssessssssns. | cossesseees ....09/07/2012 | CANTOR FITZGERALD & CO 1,043,250 1,200,000 1,011 | 1FE
191216 AL 4| COCA-COLA CO 3.625 03/15/2014........covvvrmmerrermmerreesmesssisssssssssssssssssssssssssssssssssssssssessssssssssssssesssssenses | sessessnee ....08/31/2012 | Reinsurance Intercompany Balance 1,048,638 1,000,000 16,715 | 1FE
1912EQ AC 6|COCA-COLA HBC BV 5.125 09/17/2013 R ....08/31/2012 | Reinsurance Intercompany Balance 1,030,030 1,000,000 23,347 | 2FE
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19567P AH 2 [ COLONIAL GAS CO 6.34 04/07/28..........coervveeeerreesreeesrissessssessssssssssssssssssessssssssessssssessssssnsesssssssessssssesssses. | cossesseses ....08/31/2012 | Reinsurance Intercompany Balance 1,925,360 1,500,000 4,747 | 1FE
20035C AA 8 COMERICA BANK Al 5.70 06/01/2014.........oovvvrirriierieeiesiesies s ssss s ssssssssssessssssssssssssssssssnss | sosssseses ....08/31/2012 | Reinsurance Intercompany Balance 2,126,220 2,000,000 28,500 | 1FE
200641 AA 6| COMMERCE GROUP 5.95 12/09/2013 ....08/31/2012 | Reinsurance Intercompany Balance 1,022,613 1,000,000 13,553 | 2FE
20449E XN 1|COMPASS BANK 6.40 10/01/2017 08/31/2012 | Reinsurance Intercompany Balance. 1,035,541 1,000,000 26,667 | 2FE
205363 AN 4 {COMPUTER SCIENCE 4.45 09/15/2022 ....09/11/2012 | BANK OF AMER/ML 5,980,860 6,000,000 2FE
210795 QB 9 [CONTL AIRLINES 12-2 A 4.00 10/29/2024............coouoerreereereesinesseismsesssssseessssssesssssssessssssesssssssessssssesssses | cossesseees ....09/19/2012 | CS FIRST BOSTON CORP. 5,000,000 5,000,000 1FE
210795 QC 7 [CONTL AIRLINES 12-2 B 5.50 10/29/2020...........00vvuvmmerrersmmerressassessssessesssseessesssesssssssssssssssesssssssessssssssssses | sossesseses ...09/19/2012 | CS FIRST BOSTON CORP 1,000,000 1,000,000 2FE
21685W BT 3 | RABOBANK UTRECHT 4.50 01/11/2021 XS ....08/31/2012 | Reinsurance Intercompany Balance 1,101,179 1,000,000 6,250 |1FE
22541L AM 5[ CRED SUIS FB USA 5.125 01/15/2014.........oveuuerreeimeereisseseeniseessssssssssesssssssssssesssssssssssssssessesssnessssssnesss | cossesssses ....08/31/2012 | Reinsurance Intercompany Balance 1,053,101 1,000,000 6,549 [1FE
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33..........cccvvevuurreimirrirsissisissssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | sessesenses ....08/31/2012 | Reinsurance Intercompany Balance 470,632 447,650 2,052 [1FM
22541Q  J2 9| CSFB 2003-C5 A4 SEQ 4.90 12/15/3B.......ccvvuummrrrermmmrressmsiersessseesssssssesssssssessssssesssssssssessssssesssssssessessssesssses | sessneeses ....08/31/2012 | Reinsurance Intercompany Balance 2,295,218 2,224,318 9,083 [1FM
22546Q AF 4 |CREDIT SUISSE NY 4.375 08/05/2020. ....08/31/2012 | Reinsurance Intercompany Balance 1,117,582 1,000,000 3,160 |1FE
225470 AP 8| CSFB 2005-C5 A4 SEQ 5.10 8/15/38. 08/31/2012 | Reinsurance Intercompany Balance 2,203,716 2,000,000 8,500 [1FM
227170 AD 9 |CRNN 2012-2A A ABS 3.81 09/18/2027 ....09/20/2012 | WELLS FARGO BROKERAGE 7,996,654 8,000,000 1FE
22944) DE 8| CSMC 2010-18R 4A3 SUB SSNR 04/26/38..........cvveommrrrvermerrsssneesissssssssssssssssssssssssssssssssssssssssssssssssssessssss | sessessnes ...07/16/2012 | CANTOR FITZGERALD & CO 5,928,497 6,171,500 10,800 | 1FE
23636T AA 8|DANONE 3.00 06/15/2022 R ....08/15/2012 | MORGAN STANLEY & CO 6,340,901 6,240,000 38,480 | 1FE
23636T AA 8| DANONE 3.00 06/15/2022 R ....08/09/2012 | BNP PARIBAS 2,153,865 2,100,000 11,900 | 1FE
237194 AG 0| DARDEN RESTAURANT 6.20 10/15/2017......ccvvcuurrreiinrieeiesessissssssssssesssssssessssssssssssssssssssesssssssesssssnnns | sessenenes ....08/31/2012 | Reinsurance Intercompany Balance 3,490,929 3,000,000 70,267 | 2FE
24763L FN 5 [DELHE 1999-2 A7F NAS 7.03 08/15/30........c00u00murvvermmarressmmessessesesssssseessssssessesssssssssssessssssssssssssssssssssssssss | cossesssses ....08/31/2012 | Reinsurance Intercompany Balance 102,744 118,301 693 | 1FM
251563 EM 0 [ DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.........ccoovvereeririerieeeisesissssesessssesssssessessssesssesssssesssessssssssssessssensns. | sevesesees ....08/31/2012 | Reinsurance Intercompany Balance 111,589 110,874 539 | 1FM
25243Y AM 1 |DIAGEO CAP PLC 5.75 10/23/2017. ....08/31/2012 | Reinsurance Intercompany Balance 2,446,527 2,000,000 40,889 | 1FE
260543 BV 4 |DOW CHEMICAL CO 5.70 05/15/2018 08/31/2012 | Reinsurance Intercompany Balance 1,205,002 1,000,000 16,783 | 2FE
26250D AC 7 |DRSLF 2012-24A A CDO 1.7973 11/2023, ....09/25/2012 | MORGAN STANLEY & CO 7,500,000 7,500,000 1Z
26441Y AW 7 | DUKE REALTY 3.875 10/15/2022.........cceevvveurerrrirsessissssessssssesssssssessssssssssssssssessessssessssssessssssessssssssssssssns. | sessseeses ....09/14/2012 | WELLS FARGO BROKERAGE 3,983,360 4,000,000 2FE
268317 AD 6 |ELEC DE FRANCE 4.60 01/27/20. R ....08/31/2012 | Reinsurance Intercompany Balance 1,103,687 1,000,000 4,344 | 1FE
26875P AK 7 |EOG RESOURCES INC 2.625 03/15/2023.........c.occmerrveimmerressmesssssmessesssnessssssesssssssessssssnessssssessssssnesssssnns. | sessnseres ....09/05/2012 | J. P. MORGAN SECURITIES 3,975,240 4,000,000 1FE
277461 ZZ 5| EASTMAN KODAK DIP TL L+750 7/20/13.....crveeeumrreesmereessnssssssssssssssssssssssssssssssessssssssssssssessesssnsessessans | sosseseeses ....01/26/2012 | Prior Period Adjustment 19 4z
278058 DD 1| EATON CORP 5.60 05/15/2018..........cooouummrreiiririerisminesissnnessissssssssssssssssssesssssssessssssssssssssessssssnsssssssnsenss. | sessesseees ....08/31/2012 | Reinsurance Intercompany Balance 2,383,776 2,000,000 32,978 [1FE
27876G BE 7 |ECHOSTAR DBS 7.125 02/01/20716.........ccvvevuumerremmmsereessssessesssnessssssssesssssssssssssssssssssssssssssssssssssessssseseesssses | sessneeses ....08/31/2012 | Reinsurance Intercompany Balance 2,200,000 2,000,000 11,875 | 3FE
292899 ZZ 7 |ENGILITY HOLDINGS TL LIBOR +450 7/17/17 ...07/13/2012 | BANK OF AMER/ML 3,960,019 4,000,000 3FE
292899 ZZ 7 |ENGILITY HOLDINGS TL LIBOR +450 7/17/17 07/26/2012 | BARCLAYS AMERICA 995,039 1,000,000 3FE
29364N AP 3 |ENTERGY MISSISSIPPI 6.64 07/01/2019. ....08/31/2012 | Reinsurance Intercompany Balance 1,215,101 1,000,000 11,067 | 2FE
29365T AA 2| ENTERGY TEXAS 7.125 02/01/2019.....cc..cmmmivierrirrieressisiesessssessesssesssssssesssssssssssssssssssssssssssssnssssssnnes | sossessnes ....08/31/2012 | Reinsurance Intercompany Balance 2,483,374 2,000,000 11,875 | 2FE
29717P  AC 1 |ESSEX PORTFOLIO LP 3.625 08/15/2022..........covccuerreeemmerreesseeessisssesssssssessssssesssssssesssssssssssssssesssssenessesss | sessneeres ....08/08/2012 | WELLS FARGO BROKERAGE 7,919,200 8,000,000 2FE
30249U AB 7 [FMC TECHNOLOGIES 3.45 10/01/2022.........ovvveeereeveeeeeeeeeesseseesesssseesessssessessesseseesssssssessessesssssessessssssssesssesse | coneeseenns ....09/18/2012 | WELLS FARGO BROKERAGE 9,991,500 10,000,000 2FE
30257G  AA 9| FPL ENERGY NATL 5.608 03/10/24..........ooveumerreimmerresiermsiessersessssessssssesssssssesssssssssssssssssssssssssessssssnsessssss. | avssessnes ....08/31/2012 | Reinsurance Intercompany Balance 545,531 556,010 14,811 | 3FE
31331F AY 7| FEDERAL EXPRESS 6.845 01/15/19.......ciiiiiiiiniiniiniissississisesises s esssssesssssessssssssssssssssssssssssssesssasssenss | sosssennses ....08/31/2012 | Reinsurance Intercompany Balance 1,225,778 1,077,693 9,426 | 1AM,
31620M AB 2 | FIDELITY NATIONAL 7.625 07/15/2017.......ocouurreeemmerresenersessmsesessisssessssssessssssessssssssssssssesssssssssssssnsessesss. | sessneeees ....08/27/2012 | Exchanged 209,327 200,000 1,779 | 3FE
31620R AF 2| FIDELITY NATL FINANCIAL 5.50 09/01/2022.........ccovveummmrerrermerriessessisnesssssssessesssessssssessssssssssssssnsesssssense | coseesseees ....08/21/2012 | BANK OF AMER/ML 4,975,650 5,000,000 2FE
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316773 CF 5| FIFTH THIRD BANK 5.45 01/15/17.....couivvierereeimerreissessesssnessssssesssssssessssssessssssssssssssssesssssssssssssnsesssssenes | sessnseeees ....08/31/2012 | Reinsurance Intercompany Balance 1,112,576 1,000,000 6,964 | 2FE
32051G NS 0| FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35........0vvurmmereermmrressisessesssssessessssssssssssssssssssssssssssssssssssssses. | sossessnes ....08/15/2012 | CS FIRST BOSTON CORP 784,723 1,041,092 539 |12
337158 AE 9| FIRST TENN BANK BKNT 5.65 04/01/2016. ....08/31/2012 | Reinsurance Intercompany Balance 519,013 500,000 11,771 | 2FE
33716M AA 5 |FIRST TENN BANK BKNT 4.625 05/15/2013 08/31/2012 | Reinsurance Intercompany Balance 1,012,847 1,000,000 13,618 | 2FE
34354P AC 9| FLOWSERVE CORP 3.50 09/15/2022 ....09/06/2012 | J. P. MORGAN SECURITIES 4,980,750 5,000,000 2FE
345397 WF 6| FORD MOTOR CRED 4.25 09/20/2022............ouutvvuermeereeinmessessmsessesssssssssnessessssessssssnesssssssesssssssssssssssesns. | sesseseeses ....09/20/2012 | MORGAN STANLEY & CO 2,973,300 3,000,000 2FE
360271 AE 0| FULTON FINANCIAL 5.35 04-01-15 NC......cooriuriiniirrieeieeineiseiie s sssssssssssssssssssssssssesssesssesssessssssssssns | sesssossens ....08/31/2012 | Reinsurance Intercompany Balance 1,037,757 1,000,000 22,292 | 2FE
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37.......ouvvermreereeereeeseeesseeessesssesssssessssesssssssssessssssssssssssssssssassssssssess. | sosesssnes ....08/31/2012 | Reinsurance Intercompany Balance 7,274 7,274 30 [1FM
36190G AA 6| GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37.......coervrveererreeisesrisinsssessseesessssessssseseessssssessssssnesessssnnes | sossesnnes ....08/31/2012 | Reinsurance Intercompany Balance 1,788,047 1,744,436 8,688 [1FM
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............ooocommmrriimrnnieiinssiiinsssisssssisssssssssssssssssssessssssssssssssesses | sessennnnes ....09/05/2012 | SANDLER O'NEIL & PARTNER 2,902,190 4,109,295 728 |12
36244S AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036........co.cccmrrvremmmererismrsssisssssissesssssssssssssssssssssssssssssssssssssnsessssssnnes | wessneeres ....09/14/2012 | BANK OF AMER/ML 11,148,413 16,157,121 49431 |12
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 ....09/24/2012 | FIRST TENNESSEE 5,422,540 5,850,346 25,352 |1Z
36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040 08/31/2012 | Reinsurance Intercompany Balance 703,388 691,290 2,674 [1FM
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039 ....08/31/2012 | Reinsurance Intercompany Balance 2,122,500 2,000,000 8,648 [1FM
36962G 6F 6| GEN ELEC CAP CRP 3.15 09/07/2022..........cevvveeimserressiseseessessessssssssesssssssssssssessssssssssssssssssssssssssssssssssssssns. | avssessnes ....09/04/2012 | CITIGROUP. 11,982,600 12,000,000 1FE
36962G ZY 3| GEN ELEC CAP CRP MTNA 5.45 01/15/2013.......covvuemerrieeeerrrisnsesissssessisssssssssssesssssssesssssssessssssessssssnenss | aossessnnes ....08/31/2012 | Reinsurance Intercompany Balance 509,136 500,000 3,482 [1FE
36962G  ZY 3| GEN ELEC CAP CRP MTNA 5.45 01/15/2013........oouivueerrirerrieeiiiesrissisiessiessisesssesssssessssssssesssesesssnssessens | sessssinns ....08/31/2012 | Reinsurance Intercompany Balance 1,527,409 1,500,000 10,446 | 1FE
371866 ZZ 0| GENESIS GRP TL 12.00 9/17/2017...coovveerrrieisrnereiiisessssisnessssssesesssssssesssssssssssssssssssssssssssssssssssesssssenss | sessennenes ....09/17/2012 | Private Placement 8,897,000 9,100,000 4z
372470 AE 6 GENWORTH FINL 5.75 06/15/2014..........covuuumrreeemmerenssesssesssssssssssssssssssessesssesssssssesssssssessssseseessssssessesss. | coneesseees ....08/31/2012 | Reinsurance Intercompany Balance 1,028,750 1,000,000 12,139 | 2FE
37427U AC 4| GETTY IMAGES INITIAL TL L+375 11/05/2016........ccoumrrerrrrmeriereeieeneiseessesssssssssesssssesssesssssssssesssssssssessses | sevesesees ....08/09/2012 | GENERAL ELECTRIC CR CORP, 1,002,519 1,000,000 3FE
37952U AA 1[SEACO 2012-1A A ABS 4.11 07/17/2027 ....07/25/2012 | DEUTSCHE MORGAN GRENFELL 7,998,414 8,000,000 1FE
38141G CG 7|GOLDMAN SACHS GP 5.70 09/01/2012 08/31/2012 | Reinsurance Intercompany Balance 1,000,000 1,000,000 28,500 | 1FE.
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030 ....08/31/2012 | Reinsurance Intercompany Balance 296,779 320,170 24 |1FM
4041A2 AH 7|HBOS PLC 6.75 05/21/2018. R...... ....08/31/2012 | Reinsurance Intercompany Balance 1,961,457 2,000,000 37,500 | 3FE
41161P TN 3[HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......ccuirrvirmrerismiessesssssssssssessssssesssssssssssssssssssssssssssssssssssssses. | sossessenes ....08/31/2012 | Reinsurance Intercompany Balance 412,118 603,836 110 | 1FM
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.......covuormrrveiierrisreesssssessessssessssseeessssssnesssssssessssssnssssssnns. | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 323,290 448,043 82 | 1FM
415864 AH 0 [HARSCO CORP 5.125 09/15/2013........coiuuiierirrieeisseiseeissiseeisse st ssesssenes | svssesssne ....08/31/2012 | Reinsurance Intercompany Balance 1,035,358 1,000,000 23,632 | 2FE
41987Q AX 1 |HAWAIIAN ELE IND MTNC 6.51 05/05/2014..........oovoomrviererieirsesisssssssessssessessssssssssssssssssssesssssssessssssnnnes | sesseneeses ....08/31/2012 | Reinsurance Intercompany Balance 1,083,542 1,000,000 25,498 | 2FE
42805R AV 1 [HERTZ 2009-2A A2 5.29 03/25/18........ccvvvuummrrrrermerrissssessissesssssssessssssssssssssessessssessssssssssssssesssssssessssssnses | coseesseses ....08/31/2012 | Reinsurance Intercompany Balance 2,195,280 2,000,000 1,763 | 1FE
438888 ZZ 5|HOMEWARD RESIDENTIALTL L+675 8/8/2017 ....08/08/2012 | BARCLAYS AMERICA. 1,970,788 2,000,000 4FE
44106M AN 2 |HOSPITALITY PROP 6.70 01/15/2018 08/31/2012 | Reinsurance Intercompany Balance 1,119,074 1,000,000 8,561 | 2FE
443510 AE 2 |HUBBELL INC 5.9506/01/2018. ....08/31/2012 | Reinsurance Intercompany Balance 3,596,919 3,000,000 44,625 | 1FE
444859 AY 8 [HUMANA INC. 7.20 06/15/2018..........covveermrrerirmresiisssessessssssssssessesssssssssssesssssssesssssssssssssssssssssssssssssesssses | consesseses ....08/31/2012 | Reinsurance Intercompany Balance 1,208,492 1,000,000 15,200 | 2FE
449786 AA 0 [ING BANK NV 5.125 05/01/2015 R ....08/31/2012 | Reinsurance Intercompany Balance 1,530,905 1,500,000 25,625 | 1FE
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017 R ....08/29/2012 | BANK OF AMER/ML 8,959,800 9,180,123 1FE
449792 AA 8|INGIM 2005-1A A1 CLO FLT 12/01/2017 XS ....09/25/2012 | BANK OF AMER/ML 2,170,466 2,215,892 1,186 | 1FE
44986E AA 3 [INGIM2012-3A A CLO 1.8102 10/15/2022 R ...09/27/2012 | WELLS FARGO BROKERAGE 18,936,521 19,000,000 1z
44986E AC 9|INGIM 2012-3A B CLO 2.8102 10/15/2022 X S— ....09/27/2012 | WELLS FARGO BROKERAGE 6,407,591 6,429,000 1Z
45068H AF 3 [ITT HARTFORD GRP 7.30 11/01/20715.......ocrrvierrerrisersissessisssesssssssessssssssesssssssessssssssssssssssssssnssssssnns. | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 1,130,551 1,000,000 24,333 | 2FE
45252H AE 2 [IMMUCOR TL B-1 L+450 8/19/20718........coouevemreirerieereiseseisessessisssssesssssssssssssssssssesssssssssssssssssssssssssssnes | sevssssees ....08/20/2012 | CITIBANK, N.A 9,000,019 9,000,000 3FE
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45254N  MZ 7 [ IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035..........covucmeriiermmerresimesesssnessessssessssssseessssssesssssssessssssnssssssseses | coseesseses ....08/31/2012 | Reinsurance Intercompany Balance 511,298 847,309 121 | 3FM
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.........ccoerireriririiieiineississiesiesiss s ssssssssssssssssssssssssssssssesssens | sossssnses ....08/31/2012 | Reinsurance Intercompany Balance 140,741 139,430 551 [1FM
45665Q AF 0 [INFINITY PROPERTY 5.00 09/19/2022 ....09/12/2012 | BARCLAYS AMERICA 11,000,000 11,000,000 2FE
460146 CG 6 |INTL PAPER CO 4.75 02/15/2022. 08/31/2012 | Reinsurance Intercompany Balance 281,061 250,000 528 | 2FE
465210 ZZ 8|ISTAR FINANCIAL A-1 L+375 06/28/2013 ....08/29/2012 | Intercompany Sale. 387,215 385,949 1,287 | 3FE
46628L AB 4 [JPMMT 2006-A4 1A2 SEQ SSNR CSTR B/36........cocrvveermcrrrismmcrniissesissesssssssessessssessssssesssssssessssssnessessnns. | cossesseees ....08/31/2012 | Reinsurance Intercompany Balance 402,107 525,906 1,319 | 1FM
46628V AH 9 [JPALT 2006-S3 A5 SEQ SSNR STP 08/25/3..........ccmrrvveeerriiiinrsiiiinnssiiissssissssssssssssssssssssssssssssssssesses | cossessenes ....08/09/2012 | GREENWICH CAPITAL MARKETS, INC 8,495,860 13,703,000 31,768 |1Z

46630 AC 3| JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49........ccvviorervireereissssseesissssessssssssssssssssssssessssssssessssssessssssnessssssns. | sessenseees ....08/31/2012 | Reinsurance Intercompany Balance 1,140,000 1,000,000 4517 |1FM
46630V AC 6 [JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049.........covvuurerreiueeeriieessissssssissesssssssssssssssssssssssssssssssssssnnes | coseessenes ....08/31/2012 | Reinsurance Intercompany Balance 1,073,500 1,000,000 4,932 | 1FM
46632H AD 3 [JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051........cccmmmvrermumrresinsssiiisssesssssssessssssissssssssssssssssssssssssssssssss | ossesseses ....08/31/2012 | Reinsurance Intercompany Balance 5,823,500 5,000,000 24,508 | 1FM
466327 AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.....ccvveeeeerveeererreiieesssssessssissssessssssessesssssssssssessssssssesssses. | aessesnnnes ....08/31/2012 | Reinsurance Intercompany Balance 1,302,569 1,527,940 3,268 [1FM
46633K AY 9 [JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. ....08/31/2012 | Reinsurance Intercompany Balance 376,487 379,332 1,633 | 1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 07/26/2012 | Capital Interest 2,480 7,861 1M
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....09/26/2012 | Capital Interest 2,466 7,907 1FM
46633M AM 1 [ JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...........covvvvrrrerieriesresssessessssssesssssssesssssssssssssssssssessssssnsssssses | sosseseenes ....08/26/2012 | Capital Interest 2,388 7,886 1FM
472319 AB 8 |JEFFERIES GROUP 5.50 03/15/2016........ccvvuuumurrriesrmcrreesmessissmssssssssessesssssssssssessessssesssssssessssssnesssssssessssss | consesseses ....08/31/2012 | Reinsurance Intercompany Balance 1,052,500 1,000,000 25,361 | 2FE
472321 AJ 7 [IMAC 2008-R2 3A1 SEQ CSTR 01/25/2039......ccuccurimieiieieiieiieeisseiesiesissississ s esssesssesssansss | aeesesssne ....08/31/2012 | Reinsurance Intercompany Balance 567,029 651,757 1,376 | 1FM
472321 AK 4 [JMAC 2008-R2 3A2 SUB CSTR 01/25/39........ccmrrvrirmerreesierresssssssssesssssssesssssssesssssssessssssssssssssssssssssssses | cossesssses ....08/31/2012 | Reinsurance Intercompany Balance 18,982 146,012 308 |1FM
472321 AL 2 [JMAC 2008-R2 3A3 MEZ CSTR 01/25/39......cccvveuuumerrivmmeereismessessseesesssssssssisssssssssssesssssssssssssssessessesesssssnnes | cossesssses ....08/31/2012 | Reinsurance Intercompany Balance 319 85,066 180 | 1FM
472320 AF 9 [JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36........crvvvrrmerrermmsreressnsesssssssssssssssssssssssssssssssssssssssssssssssssnnes | sossessenes ....08/31/2012 | Reinsurance Intercompany Balance 197,380 197,440 1,069 | 1FM
47232D AG 7 [JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 79,429 97,206 527 | 3FM
47232D AH  5[JMAC 2009-R5 2A3 SUB SSUP CSTR 9/26/36 08/31/2012 | Reinsurance Intercompany Balance 27,407 48,603 263 | 4FM
47232D AJ 1[JMAC 2009-R5 2A4 SUB SSUP CSTR 9/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 15,146 48,603 263 | 5FM
47232D AK 8 [JMAC 2009-R5 2A5 SUB SSUP CSTR 9/26/3B..........ccoumrrrerrmmrressincsresssessssssesssssssessssssessessssessssseessssssnss | coseesesees ....08/31/2012 | Reinsurance Intercompany Balance 12,138 48,603 263 | 5FM
47232D AL 6 [JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36.........cvvvvrmuurrerrssnreesmmmessisssessssssssssssssssssssssssssssssssssssssssssssss. | sossessenns ....08/31/2012 | Reinsurance Intercompany Balance 17,839 105,386 571 |6FM
47232D AT 9[JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36.........cvvuuummrrremmmrreissmeessissssssssnsessssssssssssssssssssssssssssssssssssnes | coseessenes ....08/31/2012 | Reinsurance Intercompany Balance 246,179 246,598 1,231 | 1FM
47232D AU 6 [ JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36...........c0uuurrireriierirersierisessisssssssssssesssssssssesssssssssessssessssnns | sevssnesees ....08/31/2012 | Reinsurance Intercompany Balance 602,829 675,000 3,369 |1FM
47232D AV 4 [JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36...........cvveemurreeererreeasneesiissnessisssssssssssessssssssssssssessssssssssssses. | coseeseeses ....08/31/2012 | Reinsurance Intercompany Balance 198,513 300,000 1,498 | 1FM
47232D BV 3[JMAC 2009-R5 9A1 SEQ SSNR CSTR B/26/37.......cccvvuuumrrvimmmrrriiiesssissesssssssessssssssssssssssssssssssssssssssssssnses | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 726,234 726,888 3,332 [1FM
47232D BW 1 [JMAC 2009-R5 9A2 SUB SSUP CSTR 6/26/37 ....08/31/2012 | Reinsurance Intercompany Balance 262,363 284,632 1,305 | 1FM
47232D BX 9 [JMAC 2009-R5 9A3 SUB SSUP CSTR 6/26/37 08/31/2012 | Reinsurance Intercompany Balance 123,106 142,316 652 | 1FM
47232D BY 7 [JMAC 2009-R5 9A4 SUB SSUP CSTR 6/26/37 ....08/31/2012 | Reinsurance Intercompany Balance 108,331 142,316 652 [1FM
47232D BZ 4 [JMAC 2009-R5 9A5 MEZ SSUP CSTR B/26/37.........covveemucrreeemerreessssiissnsssissssssssssssesssssssssssssssssssssssssssses. | coseeseeses ....08/31/2012 | Reinsurance Intercompany Balance 244,601 426,948 1,957 | 1FM
47232D DG 4 [JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37........ccoummrrrirmmrerriiesiissssssissessssssssssssssssssssssesssssssessssssnes | coseeseeees ....08/31/2012 | Reinsurance Intercompany Balance 1,796,936 1,802,162 10,513 | 1FM
47232D DK  5[JMAC 2009-R5 16A2 SUB SSUP CSTR 8/26/37.......cocovvurriiriririirisnsiesisssisesisesisssisessssssssssssssssssssssssssssssssnns | sessssseses ....08/31/2012 | Reinsurance Intercompany Balance 513,022 527,094 3,075 | 1FM
47232D DL 3[JMAC 2009-R5 16A3 SUB SSUP CSTR 8/26/37.........comrerreermrreermmerressmessssssessssssesssssssessssssnesssssssessssssneees | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 229,355 263,547 1,537 | 1FM
47232D DM 1 [JMAC 2009-R5 16A4 SUB SSUP CSTR 8/26/37.........ccvverririririeirnrirseississsisesisssisssisesssesssssssesssesssssssssssssssnns | sossssseses ....08/31/2012 | Reinsurance Intercompany Balance 241,554 368,966 2,152 | 1FM
47232D DN 9 [JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........ccorrveemurrerimserressserssissnessssssssessssssssssssssssssssesssssssssssssses. | coseesseses ....08/31/2012 | Reinsurance Intercompany Balance 226,543 407,877 2,379 |5FM
47232D DT 6 |JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37......oorreeemerreimmersisssessssssessssssmssssssssesssssssssssssssesssssessesssssnnes | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 349,164 349,443 1,511 | 1FM
47232D DW 9| JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37 ... ssesssssssssssssssssssssssssssssssssssssssssssns | ssssssseses ....08/31/2012 | Reinsurance Intercompany Balance 451,382 462,766 2,001 | 1FM
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47232D DX 7 [JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37........eevveeumerriemmerrsssessessmnessssssnessssssesssssssessssssnessssssnessssssneees | coseesseses ....08/31/2012 | Reinsurance Intercompany Balance 219,212 231,383 1,001 | 1FM
47232D DY 5[JMAC 2009-R5 18A4 SUB SSUP CSTR 4/26/37........cccovvivriiriisirisissississsisssisssisssisessssssssssssssssssssssssssssssssns | sesssssnses ....08/31/2012 | Reinsurance Intercompany Balance 169,047 231,383 1,001 | 1FM
47232D DZ 2 |JMAC 2009-R5 18A5 SUB SSUP CSTR 4/26/37 ....08/31/2012 | Reinsurance Intercompany Balance 302,865 578,457 2,502 [1FM
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 08/31/2012 | Reinsurance Intercompany Balance 214,202 583,528 2,523 | 5FM
47232D EU 2 |JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37 ....08/31/2012 | Reinsurance Intercompany Balance 593,540 594,313 1,436 | 1FM
47232D EV 0 [JMAC 2009-R5 22A2 SUB SSUP CSTR 8/26/37.........ccmverrerrmeereesmmesressmsessssseessssssessssssseessssssessssssnessssssneess | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 382,293 458,358 1,108 | 1FM
47232D EW 8 [JMAC 2009-R5 22A3 SUB SSUP 5.9956 8/37..........ccerruvimiiriiiinisiiiissssiessssssisssssssssssssssssssisssssssssssssssssssss | cossesseees ....08/31/2012 | Reinsurance Intercompany Balance 137,662 229,179 554 | 1FM
47232D EX 6| JMAC 2009-R5 22A4 SUB SSUP CSTR 8/26/37.........comrrrverrereesierresssesssssseessssssesssssssessssssesssssssesssssseees | cossesseses ....08/31/2012 | Reinsurance Intercompany Balance 118,365 229,179 554 | 1FM
47232D EY 4 [JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37.........cvvuuumrreeeeerreisessesiasesssssssessssssesessssssssssssssesssssessssssses. | coneesseees ....08/31/2012 | Reinsurance Intercompany Balance 104,570 288,878 698 | 1FM
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE........orireuiriereererrieseisesssssessssssssssssssssssssssssssssssssssssssssssssssssssssssnes | sossessanes ....08/31/2012 | Reinsurance Intercompany Balance 1,870,552 1,886,588 10,605 | 1Z

47232V AF 9 [JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37........ccouervevumereeeserressmsesessisssssssssssssssssssssssssssessesssssssssssnsesses | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 430,653 432,513 2,072 [1FM
47232V AG 7 [JMAC 2009-R4 2A2 SUB SSUP 5.75 02/26/37 ....08/31/2012 | Reinsurance Intercompany Balance 82,448 115,347 553 | 1FM
47232V AH 5[JMAC 2009-R4 2A3 SUB SSUP 5.75 02/26/37 08/31/2012 | Reinsurance Intercompany Balance 45,521 86,510 415 |5FM
47232V AJ 1 [JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37 ....08/31/2012 | Reinsurance Intercompany Balance 27,536 86,510 415 [1FM
47232V AK 8 [JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.........ovvourreeeierrieiesesiisssssissssssisssssssessssssssssssssssssssssssssnes | coseessenes ....08/31/2012 | Reinsurance Intercompany Balance 28,772 118,615 568 | 1FM
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35.........coerreeeererreeereeesissersesssesssssssesssssssssesssssssessssssssssssssesses | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 622,477 633,629 2,904 [2FM
47232V CN 0 [JMAC 2009-R4 12A2 SUB SSUP 5.50 11/26/35............cvvvvvmrierinsiiisessisinessississssissssssssssssssssssssssssssssiss. | cossesseees ....08/31/2012 | Reinsurance Intercompany Balance 29,009 100,000 458 | 4FM
47232V CP 5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........coooouirriemrrieiisesiisesessissssssssssssssssssssssssssssssssssssssssnes | cossessenes ....08/31/2012 | Reinsurance Intercompany Balance 29,972 165,986 761 | 1FM
47232V CQ 3 [JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36...........ccrrvveermrreeemrrresismerseissmesssssssesssssssssesssssssssessessesssssseeses | coneesseees ....08/31/2012 | Reinsurance Intercompany Balance 1,215,224 1,220,472 5950 [1FM
47232V CR 1 [JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36...........c0emrererierinniiesisnsississsssesssssssssssesssesssssssesssssssssssesssssssnss | sessssseses ....08/31/2012 | Reinsurance Intercompany Balance 234,116 308,000 1,502 | 1FM
47232V CS 9 [JMAC 2009-R4 13A3 SUB SSUP 5.85 05/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 89,980 154,000 751 | 1FM
47232V CT  7|JMAC 2009-R4 13A4 SUB SSUP 5.85 05/26/36 08/31/2012 | Reinsurance Intercompany Balance. 74,020 154,000 751 [1FM
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36. ....08/31/2012 | Reinsurance Intercompany Balance 64,662 179,146 873 | 1FM
47232V DC 3 [JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35..........ccrrveeemerrivemeressmmerssissessssssesssssssssessssssssssssessssssssnseeses | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 1,555,310 1,600,000 7,000 [1FM
47232V DD 1[JMAC 2009-R4 15A2 SUB SSUP 5.25 09/26/35............cooocurrierirriiisriesissssiesiessessssssssssssssssssssssssssssnsses | cossesseees ....08/31/2012 | Reinsurance Intercompany Balance 95,888 200,000 875 | 5FM
47232V DE 9 [JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35.........ccocervriummrrrrireessissesessissessssssssssssssssssssssesssssssessssssnes | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 48,802 200,000 875 | 1FM
47232V DF 6 [ JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36...........ccrvvemrreeereeereiererieeeisessissssssessssesssssessssesssssssssessssnees | sevesnesees ....08/31/2012 | Reinsurance Intercompany Balance 553,254 555,085 2,775 |1FE
47232V DJ 8 [JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36.............coocrurreerirreismenresiessessasessessssessssssssssssssesssssssssnsses | ossesseses ....08/31/2012 | Reinsurance Intercompany Balance 211,561 233,018 1,165 | 1AM
47232V DK 5[JMAC 2009-R4 16A3 SUB SSUP 6.00 04/26/36............ccvvemmmrrrermmerreismsessessmesessssessssseseessssssessssssnessssssneessses | coneeseeees ....08/31/2012 | Reinsurance Intercompany Balance 78,452 116,509 583 | 1AM
47232V DL 3 |JMAC 2009-R4 16A4 SUB SSUP 6.00 04/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 58,316 116,509 583 | 1AM
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36. 08/31/2012 | Reinsurance Intercompany Balance 75,257 219,311 1,097 | 6FE
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36. ....08/31/2012 | Reinsurance Intercompany Balance 187,108 188,560 943 [1FM
47232V DX 7 [JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36............cvvverurreerimrreismereesiesessssessesssssssssssssssssssessssssssnsses | cossesseses ....08/31/2012 | Reinsurance Intercompany Balance 133,731 197,803 989 | 1FM
47232V DY 5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/3.........ccccummerrveummrrreismeessisssssssssessssssssssssssesssssssesssssssssssssonses | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 29,432 86,976 435 |6FM
47232V EQ 1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36..........ovvvereerrreineieeieeiesiesies e ssssssssssssssssssssssssssanss | sossssseses ....08/31/2012 | Reinsurance Intercompany Balance 46,717 46,721 224 [1FM
47232V ER 9 [JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36...........cvveermmereermmerressmsersessseressssessesssssssssssesssssssessssssssseses | coseesssees ....08/31/2012 | Reinsurance Intercompany Balance 177,804 180,000 863 | 1FM
47232V ES 7 |JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/3B.........co.ucummrrrvvveerimamcenrsesesssssssssessssssssssssssssssssssssssssssnneeees | sessssseees ....08/31/2012 | Reinsurance Intercompany Balance 84,762 90,000 431 [1FM
47232V ET  5[JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36...........ccvvvvrmmrreerrerressmereesssesessssesssssssessssssesssssssesssssssensses | cossesseses ....08/31/2012 | Reinsurance Intercompany Balance 82,639 90,000 431 [1FM
47232V EU 2 [JMAC 2009-R4 23A5 SUB SSUP 5.75 1/26/36..........ccecrrerrmmerresmmrrsismnessessseessssssesssssssessssssesssssssessssssnessses | coseesseees ....08/31/2012 | Reinsurance Intercompany Balance 67,552 90,000 431 [2FM
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36...........ovvvvvveeerrereesssseiassssssessssssesssssssessssssssssssssssssssssssssens | seeessseees ....08/31/2012 | Reinsurance Intercompany Balance 116,481 289,565 1,388 | 1FM
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47232V FF 4 [JMAC 2009-R4 26A1 SEQ SSNR 5.75 01/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 133,210 134,366 644 | 1FM
47232V FG 2| JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 597,650 621,000 2,976 | 1FM
47232V FH 0 [JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 654,301 690,000 3,306 |2FM
47232V FJ 6|JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36 08/31/2012 | Reinsurance Intercompany Balance 128,801 241,500 1,157 | 1FM
47232V FK 3 [JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36. ....08/31/2012 | Reinsurance Intercompany Balance 370,534 370,720 1,585 | 1FM
47232V FL  1|JMAC 2009-R4 27A2 SUB SSUP CSTR 06/36 ....08/31/2012 | Reinsurance Intercompany Balance 137,837 139,243 595 | 1FM
47232V FM 9 [ JMAC 2009-R4 27A3 SUB SSUP CSTR 06/36. ....08/31/2012 | Reinsurance Intercompany Balance 167,301 174,054 744 [1FM
47232V FN 7 [JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36 ....08/31/2012 | Reinsurance Intercompany Balance 116,081 121,838 521 | 1FM
47232V GH 9 |JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 113,380 116,801 633 | 1FM
47232V GJ  5[JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 251,482 285,440 1,546 | 4FM
47232V GK 2 [JMAC 2009-R4 32A3 SUB SSUP 6.50 3/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 109,567 142,720 773 | 1FM
47232V GL 0 [JMAC 2009-R4 32A4 SUB SSUP 6.50 3/26/36 ....08/31/2012 | Reinsurance Intercompany Balance 66,763 142,720 773 | 1FM
47232V GM 8 [JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36 08/31/2012 | Reinsurance Intercompany Balance 53,410 142,720 773 | 1FM
475070 AD 0 |JEFFERSON-PILOT 4.75 01-30-14 NC. ....08/31/2012 | Reinsurance Intercompany Balance 1,566,586 1,500,000 5938 |2FE
481165 AJ 7|JOY GLOBAL INC 5.125 10/15/2021 ....08/31/2012 | Reinsurance Intercompany Balance 1,100,065 1,000,000 19,361 | 2FE
48124W AA 7 |JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51 ....08/31/2012 | Reinsurance Intercompany Balance 1,141,250 1,000,000 4,765 | 1FE
48124X AA  5[JPMCC 2009-RR2 GEA SEQ 12/17/2049 ....08/31/2012 | Reinsurance Intercompany Balance 1,125,300 1,000,000 4,619 |1FE
48124X AC 1[JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050 ....08/31/2012 | Reinsurance Intercompany Balance 1,138,000 1,000,000 4,842 | 1FE
485134 BL 3 |KANSAS CITY P&L 2009A 7.15 04/01/2019. ....08/31/2012 | Reinsurance Intercompany Balance 3,864,680 3,000,000 89,375 | 2AM
49327X AA 8 |KEY BANK NA 4.9509/15/2015. ....08/31/2012 | Reinsurance Intercompany Balance 2,163,598 2,000,000 45,650 | 2FE
494550 BM 7 [ KINDER MORGAN ENER 3.45 02/15/2023. ....08/08/2012 | WELLS FARGO BROKERAGE 7,967,840 8,000,000 2FE
500630 BX 5|KOREADEV BANK 3.00 09/14/2022 09/05/2012 | CS FIRST BOSTON CORP. 11,853,720 12,000,000 1FE
50076Q AS 5|KRAFT FOODS GROUP 5.375 02/10/2020. ....07/18/2012 | Exchanged 3,156,287 2,618,000 2FE
50105F ZZ 1|KRONOS WORLDWIDE T/L L+475 6/13/2018. ....06/11/2012 | Prior Period Adjustment 4,925,019 5,000,000 3FE
50183Y AB 5|LCM 12A A CLO FLT 10/19/2022 ....09/14/2012 | BANK OF AMER/ML 12,000,000 12,000,000 4z
50183y AC 3|LCM 12A B CLO MEZ FLT 10/19/2022 ....09/14/2012 | BANK OF AMER/ML 2,462,155 2,500,000 4z
50540R AL 6 |LABORATORY CORP 3.75 08/23/2022 ....08/20/2012 | BARCLAYS AMERICA. 3,995,360 4,000,000 2FE
524660 AW 7 |LEGGETT & PLATT 3.40 08/15/2022 ....08/08/2012 | J. P. MORGAN SECURITIES 6,979,420 7,000,000 2FE
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037. ....08/31/2012 | Reinsurance Intercompany Balance 2,537,871 2,667,231 216 [ 1FE
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035 ....08/31/2012 | Reinsurance Intercompany Balance 633,772 856,448 72 | 1FM
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 08/31/2012 | Reinsurance Intercompany Balance 1,763,670 1,711,586 8,224 [1FM
532457 BE 7|ELILILLY & CO 4.20 03/06/2014. ....08/31/2012 | Reinsurance Intercompany Balance 527,674 500,000 10,208 | 1FE
55952U AB 1|MAGNE 2012-6A A CLO FLT 09/15/2023 ....08/21/2012 | BANK OF AMER/ML 15,000,000 15,000,000 1Z
55952U AC 9 |MAGNE 2012-6A B CLO FLT 09/15/2023 ....08/21/2012 | BANK OF AMER/ML 6,000,000 6,000,000 12
566428 AA 6| MAREA 2012-1A A CLO FLT 10/16/2023 ....09/13/2012 | WELLS FARGO BROKERAGE 13,206,623 13,214,000 1Z
566428 AC 2| MAREA 2012-1A B CLO FLT 10/16/2023 ....09/12/2012 | WELLS FARGO BROKERAGE 2,921,780 3,000,000 1Z
568416 AA 9| MRNPK 2012-1A A1A CLO 2.0031 05/18/2023 ....09/11/2012 | DEUTSCHE MORGAN GRENFELL 12,000,000 12,000,000 1z
568416 AE 1|MRNPK2012-1A B CLO 3.6331 05/18/2023 ....09/11/2012 | DEUTSCHE MORGAN GRENFELL 4,382,100 4,500,000 1Z
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033 ....08/31/2012 | Reinsurance Intercompany Balance 2,158,384 2,086,000 9,995 [1FM
576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035 ....07/06/2012 | CANTOR FITZGERALD & CO 7,519,133 9,045,574 2,594 (12
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576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035.........0ccmrrrveimmcrreesmersessmeesesssssesssssssessssssesssssssessssssssssssssssessssssesses | sesseneeees ....07/09/2012 | CANTOR FITZGERALD & CO 944,216 1,135,898 326 |12
57643M  LZ  5|MASTR 2006-1 1A35  05/25/36.........cvuumrrircrrireriiisiisisissiessssesssssssssessssssssesssssesssssssssesssssessssessssssssness | sossssssess ....08/31/2012 | Reinsurance Intercompany Balance 962,500 1,000,000 4,792 | 1FM
59156R AH 1 [METLIFE INC 5.50 06/15/2014 ....08/31/2012 | Reinsurance Intercompany Balance 1,077,079 1,000,000 11,611 | 1FE
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030 08/31/2012 | Reinsurance Intercompany Balance. 39,570 37,663 523 | 3AM
599999 ZZ 5|MMODAL INC TL B L+550 8/17/2019 ....08/15/2012 | BANK OF AMER/ML 1,970,019 2,000,000 3FE
599999 ZZ 5| MMODAL INC TL B L+550 8/17/2019......c0vucumurrvermmerressmerssssmessessenesssssssessessssesssssssessssssessssssnessssssnessssssnenes | sesseeeees ....08/23/2012 | BANK OF AMER/ML 1,485,148 1,500,000 3FE
615369 AB 1| MOODY'S CORP 4.50 09/01/2022..........c0vvurmrreermmerressmsessesssseesesssssssssssssssssssssssssssssssssssssssssssssssssssssesssssenes | sessnseses ....08/15/2012 | CITIGROUP. 3,968,720 4,000,000 2FE
617446 V7 1| MORGAN STANLEY SER F 6.25 08/28/2017 MTN........ceovvvvrmrrrirmmmressmmeeresssnermssssnemssssssessssssnsesssssnsesssssnee | sessnseees ....08/31/2012 | Reinsurance Intercompany Balance 1,084,015 1,000,000 521 | 1FE
617451 CL 1| MSC 2005-HQ7 A4 SEQ CSTR T1/14/42.........oerveeereerriireeseiissesseissesssisesssssssesssissssssssssssssssssssssssssssssses. | sessnesses ....08/31/2012 | Reinsurance Intercompany Balance 2,790,843 2,500,000 11,214 | 1FM
61746W  H2 9 [MSC 2003-T11 A4 SEQ 5.15 6/13/2041........ooorriirirriiienriiiiessesisessissssssssssssssssssssssssssssssssssssssssssssssses | sosseeeses ....08/31/2012 | Reinsurance Intercompany Balance 1,939,528 1,883,036 8,081 [1FM
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..........cooccmmerrreimerreiimerreismesssssssessssssesssssssessesssssssssssssesses | sessneeees ....08/16/2012 | GREENWICH CAPITAL MARKETS, INC 13,376,360 12,877,362 42,925 |12
61758M AA 5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE ....08/21/2012 | GREENWICH CAPITAL MARKETS, INC 9,190,714 8,853,187 33,937 |1Z
61758Q AN 8| MSRR 2010-R1 3B SUB CSTR 07/26/2035. 08/01/2012 | SANDLER O'NEIL & PARTNER 2,100,000 2,500,000 1,042 |12
62888X AB 0 |NGN 2010-C1 A2 SUB 2.90 10/29/2020 ....08/31/2012 | Reinsurance Intercompany Balance 1,069,063 1,000,000 322 |1FE
62999Z ZZ 1| NAB HOLDING LLC TL L+550 4/24/2018...........cccouerrerirrierirnisrierissssssessssesssesssaesssssssssesssseesssessssesssnsssssns | sesmssseens ....04/24/2012 | Prior Period Adjustment 19 3FE
636180 BK 6 | NATL FUEL GAS 4.90 12/01/2021........ooerreeeeerreemmeereessmeresssssessssssesssssssssssssssssssssssssssssssessssssssesssssseesssssnne | sesseeeees ....08/31/2012 | Reinsurance Intercompany Balance 1,091,985 1,000,000 12,250 | 2FE
638612 AG 6| NATIONWIDE FIN 5.625 02/13/2015........ccuiiiiiirriiiisiissississississ s ssessssssses s ssesssssssssssssssssssnssns | sosssessens ....08/31/2012 | Reinsurance Intercompany Balance 2,118,408 2,000,000 5,625 | 2FE
650119 AA 8| NEW YORK UNIV 2009 5.236 07/01/2032..........crmmrvrvernierisrseieisnessissssssessssessssssssssssssssssssssssssssssssessssnee | sessennenes ....08/31/2012 | Reinsurance Intercompany Balance 1,166,007 1,000,000 8,727 [1FE
65120F AC 8|NEWCREST FINANCE 4.20 10/01/2022 R ....09/24/2012 | BARCLAYS AMERICA 4,970,950 5,000,000 2FE
65504L AC 1|NOBLE HLDG INTL 4.90 08/01/2020, R ....08/31/2012 | Reinsurance Intercompany Balance 1,113,146 1,000,000 4,083 | 2FE
65557F AD 8| NORDEA BANK AB 4.25 09/21/2022 ....09/17/2012 | J. P. MORGAN SECURITIES 4,968,200 5,000,000 1FE
67089B AA 6| OHAIN 2011-1A A CLO FLT 4/20/2021 08/11/2012 | CS FIRST BOSTON CORP 7,093,275 7,080,000 10,382 | 1FE
67740Q AG 1| OHIO NAT FINAN 6.625 05/01/2031 ....08/31/2012 | Reinsurance Intercompany Balance 1,153,274 1,000,000 22,083 | 2FE
679574 AG 8| OLD DOMIN ELEC 6.21 B 12/01/2028...........covveemcrreerierrissesisissessisssesssssssesssssssesssssssssssssssssssssssssssssnses | sessneeees ....08/31/2012 | Reinsurance Intercompany Balance 1,267,587 1,062,500 16,495 | 1FE
679574 AH 6| OLD DOMIN ELEC 5.676 12/01/28.........oooooveeeeeeeeeeeeeseeeeseseeeseesesesesesesesesssessssesesssssssssssssssssssssesssssssssessssssses | coseesenens ....08/31/2012 | Reinsurance Intercompany Balance 819,207 708,324 10,051 | 1FE
69138V AB 7 |OXBOW 2011-1A A2 ABS 4.989 05/01/2036............crvveermrrreermmreressmsesssssmessssssesssssssssssssesssssssesssssssesssssnes | wessneeres ....08/08/2012 | BANK OF AMER/ML 8,880,000 8,000,000 13,251 | 1FE
693476 AT 0| PNC FUNDING CORP 5.25 11/15/2015........ccouuerierriiiciiiiessiesiisssissessssesssesssssesssesessessssessssessssssssssesssnessss | cossssnness ....08/31/2012 | Reinsurance Intercompany Balance 1,671,017 1,500,000 23,188 | 2FE
69352) AL 1| PPL ENERGY SUPPLY 6.50 05/01/18.........ccerveeeuereeeirrmensisrssissssesssssssssssssssssssssssssssessssssesssssssesssssnes | sevsessnes ....08/31/2012 | Reinsurance Intercompany Balance 1,181,594 1,000,000 21,667 | 2FE
69403W AA 5 |PACIFIC BEACON MIL HSG 5.379 07/15/2026............eervveermeeerirmesrissnessessssssssssessessessessessessesssssseessssssneses | sessnneeses ....08/14/2012 | MORGAN KEEGAN & COMPANY 9,606,768 8,709,198 41,642 | 1FE
698455 AB 8| PANHANDLE EASTERN 7.00 06/15/2018 ....08/31/2012 | Reinsurance Intercompany Balance 1,196,864 1,000,000 14,778 | 2FE
705006 AB 0 |PEARSON PLC 5.70 06/01/2014 08/31/2012 | Reinsurance Intercompany Balance 1,067,546 1,000,000 14,250 | 2FE
708130 AB 5|JC PENNEY CORP 5.7502/15/2018. ....08/31/2012 | Reinsurance Intercompany Balance 932,500 1,000,000 2,556 |3FE
709599 AH 7| PENSKE TRUCK LEASING 4.875 07/11/2022........ccoccemvvvieineerecrnsneeisisessessssssssssssssessssesssssssssssssssessesssnsnns | sessnseees ....07/10/2012 | BANK OF AMER/ML 7,950,080 8,000,000 2FE
713448 BN 7| PEPSICO INC 4.50 01/15/20.........ccvvvuurerrriuneierisnsessssssessissssssssssssssssssssssssssessssssesssssssessssssnsssssssessssssnses | sessseeees ....08/31/2012 | Reinsurance Intercompany Balance 2,323,613 2,000,000 11,500 | 1FE
72650R AT 9 [PLAINS ALL AMER PIPELINE 6.50 05/01/2018..........oevvumerermrmimerisenisesssmensssesesssesssssesssesssssssssssssssssssssssses. | seveseseees ....08/31/2012 | Reinsurance Intercompany Balance 2,449,444 2,000,000 43,333 | 2FE
740816 AG 8 |HARVARD PRES & FELLOWS 6.50 01/15/2039.......ccccuumrrvvemmreeesmmrresismsesessssssisssssssssssssssssssssssssesssssnes | sessenseees ....08/23/2012 | MORGAN KEEGAN & COMPANY 22,210,800 15,000,000 116,458 [1FE......coieirrrrennnnns
74251V AE 2| PRINCIPAL FINL 3.30 09/15/2022.........oooooveeeereeeeeeeieseeeseeesesseesseeessssesssesssssssssssessssssssssesssssssssssssssssssssessssnees | cossssennes ....09/05/2012 | WELLS FARGO BROKERAGE 3,985,440 4,000,000 1FE
74254P  AK 8 | PRINCIPAL LIFE MTN 5.10 04/15/2014........ocouurveeemereeemrreissesssssssssssssssessssssssssssssssesssssssssssssssssssssssssssses. | sessesneees ....08/31/2012 | Reinsurance Intercompany Balance 1,067,872 1,000,000 19,267 | 1FE
743674 AR 4| PROTECTIVE LIFE 4.30 08/01/20713.........cmmerreeermcrmmesmmessesssessisssssssssssessssssssssssssessssssssessssssnessssssnessssssnenes | sesssseeees ....08/31/2012 | Reinsurance Intercompany Balance 3,075,937 3,000,000 32,250 | 2FE
74432Q AD 7 |PRUDENTIAL FIN MTNB 4.75 04/01/2014........ovoorirerireririsiesiiesissises s sssssssssssssssssssssssssssssessssssssnssns | sosssssens ....08/31/2012 | Reinsurance Intercompany Balance 1,054,027 1,000,000 19,792 | 2FE
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74834L AM 2| QUEST DIAGNOSTIC 6.40 07/01/2017 Reinsurance Intercompany Balance 1,194,856 1,000,000 10,667 | 2FE
749271 AA 0 |RBSCF 2009-RR1 CSA SEQ CSTR SSNR 9/17/39 Reinsurance Intercompany Balance 3,170,625 3,000,000 14,887 | 1FE
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 Capital Interest 12,599 27,251 1M
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 Capital Interest 33,201 16,357 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 Capital Interest 32,382 48,604 1M
74928H AB 2 |RBSCF 2010-RR3 CSCB SUB 5.467 09/16/2039 Reinsurance Intercompany Balance 1,030,938 1,000,000 4,556 | 1FE
74930A AA 5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49 Reinsurance Intercompany Balance 1,168,125 1,000,000 5170 [1FE
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40 Reinsurance Intercompany Balance 1,135,000 1,000,000 4,746 | 1FE
74930A BL 0|RBSCF 2010-RR4 CSCB SEQ 5.695 09/40 RE GREENWICH CAPITAL MARKETS, INC 4,982,599 4,857,000 23,051 | 1FE
74930X BB 2 |RBSSP 2012-14B1 SEQ SSUP CSTR 01/29 RE GREENWICH CAPITAL MARKETS, INC 6,791,955 7,111,995 28,060 |1Z

751028 AF 8| RALCORP HOLDINGS 4.95 08/15/20 Reinsurance Intercompany Balance 1,066,615 1,000,000 2,200 | 2FE
75524R  AA 7 |RBS CIT FIN GRP 4.15 09/28/2022 BANK OF AMER/ML 7,969,520 8,000,000 2FE
755999 ZA 0|ROC FINANCE TL B LIBOR +700 8/19/2017 CS FIRST BOSTON CORP. 737,019 733,333 4z

759351 AF 6 |REINSURANCE GRP 5.625 03/15/2017. Reinsurance Intercompany Balance 3,353,205 3,000,000 77,813 | 2FE
76110H E8 8|RALI2004-QS15 A5 NAS 5.5 11/25/2034 GREENWICH CAPITAL MARKETS, INC 4,207,359 4,337,484 10,603 |12

76110H T9 0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035 CORTVIEW CAPITAL 770,006 1,014,834 2,795 [1FM
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35 Reinsurance Intercompany Balance 502,897 584,764 2,924 [1FM
76111J U5 1 |RFMSI2003-S4 A4 NAS 5.75 3/25/2033 Reinsurance Intercompany Balance 818,744 789,017 3,781 [1FM
767201 AC 0|RIO TINTO FINANCE 6.50 07/15/2018 Reinsurance Intercompany Balance 2,495,875 2,000,000 16,611 | 1FE
771196 AS 1|ROCHE HLDGS INC 6.00 03/01/2019. Reinsurance Intercompany Balance 632,784 500,000 15,000 | 1FE
780097 AL 5|ROYAL BK SCOTLND 5.00 10/01/2014. Reinsurance Intercompany Balance 1,012,267 1,000,000 20,833 | 3FE
780255 ZA 6|RPIFINANCE TRUST TL L+275 11/9/2016 Prior Period Adjustment 19 2FE
78442F AG 3|SLM CORP MTNA 5.375 01/15/2013 Reinsurance Intercompany Balance 1,015,771 1,000,000 6,868 |2FE
78442F EN 4|SLM CORP 4.625 09/25/2017. BANK OF AMER/ML 6,922,510 7,000,000 2FE
80382S AP 3| SAILN 2003-3 A SEQ 7.75 4/27/33 Reinsurance Intercompany Balance 0 15,651 1FM
80382S AR 9| SAILN 2003-5 A SEQ 0.00 6/27/2033. Reinsurance Intercompany Balance 3 6,242 1FM
808513 AF 2 |SCHWAB CHARLES 3.225 09/01/2022 CITIGROUP 8,004,720 8,000,000 717 | 1FE
80851Q DA 9| SCHWAB CHARLES MTN 6.375 09/01/2017 Reinsurance Intercompany Balance 1,204,834 1,000,000 31,875 [1FE
81013T AB 7|SCOTTISH POWER 5.375 03/15/2015. Reinsurance Intercompany Balance 1,037,749 1,000,000 24,785 | 2FE
81375F CM 3| SASI 1993-7 TAG 6.25 12/25/2023 Reinsurance Intercompany Balance 1,653 1,645 9 | 1FM
822582 AF 9|SHELL INTLFIN 4.00 03/21/2014 Reinsurance Intercompany Balance 1,054,128 1,000,000 17,778 | 1FE
828807 CF 2|SIMON PROP GP LP 4.375 03/01/2021 Reinsurance Intercompany Balance 2,242,285 2,000,000 43,750 | 1FE
844741 AG 3| SOUTHWEST AIR 6.26 09/24/12 Reinsurance Intercompany Balance 30,484 30,425 831 | 2AM
855707 AB 1|STATE AUTOFIN 6.25 11/15/2013. Reinsurance Intercompany Balance 1,023,957 1,000,000 18,056 | 3FE
863576 EQ 3|SASC 2006-OW1 A4 SEQ FLT 12/25/2035. Reinsurance Intercompany Balance 878,723 1,268,914 92 |1FM
863576 EQ 3|SASC 2006-OW1 A4 SEQ FLT 12/25/2035 ODEON CAPITAL GROUP LLC 668,972 812,105 236 | 1FM
86358R DX 2[SASC 2001-SB1 A5 SEQ 3.375 8/25/31 GUGGENHEIM CAPITAL MARKETS. 864,051 903,583 2,118 [1FM
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 GUGGENHEIM CAPITAL MARKETS. 266,059 280,616 710 | 1FM
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031 CANTOR FITZGERALD & CO 1,514,298 1,642,629 2,297 [1FM
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86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036........c00uuumuerrreermcrrissmesrisssessisssessessssssssssesssssssssssssssessssses | wessneeses ....09/27/2012 | BARCLAYS AMERICA 3,526,315 4,394,162 653 |12
863667 AB 7| STRYKER CORP 4.375 01/15/20........c0ccmmmmvirrinricsinssiiisisssisissssisssssisssssssssssssssssssssssssssssssssssssssssssssses | sossennnes ....08/31/2012 | Reinsurance Intercompany Balance 2,302,247 2,000,000 11,181 | 1FE
865622 AW 4| SUMITOMO MITSUI 3.20 07/18/2022 ....07/10/2012 | GOLDMAN SACHS & CO 9,000,000 9,000,000 1FE
86722T AA 0|SUNCOR ENERGY INC 6.10 06/01/2018 08/31/2012 | Reinsurance Intercompany Balance. 2,450,232 2,000,000 30,500 |2FE
86787E AM 9| SUNTRUST BANKS 7.25 03/15/2018 ....08/31/2012 | Reinsurance Intercompany Balance 1,777,516 1,500,000 50,146 |2FE
869099 AH 4| SUSQUEHANNA BANCSHARES 5.375 08/15/2022..........ccvvuummrrerirreriiessessissesssssssesssssssssssssssssssssnessessnn | sessneeses ....08/08/2012 | J. P. MORGAN SECURITIES 2,000,000 2,000,000 2FE
87151Q AA 4| SYMETRA FINL 6.125 04/01/2016.........oveurirrireireireiisiiseiieeeseiesieeiess st sssesssessssssnssns. | esssssens ....08/31/2012 | Reinsurance Intercompany Balance 1,096,690 1,000,000 25,521 | 2FE
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 XS ....09/11/2012 | BARCLAYS AMERICA 3,329,251 3,135,833 12,282 | 1FE
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 R ....08/31/2012 | Reinsurance Intercompany Balance 922,914 883,333 1,845 | 1FE
88319Q G5 6| TEXTRON FIN CORP MTNE 5.125 08/15/2014.........ccocommmrriiinrriinnriiisnsiissssssissssssssssssssssssssssssssesssssenes | sovsesines ....08/31/2012 | Reinsurance Intercompany Balance 1,054,466 1,000,000 2,278 | 2FE
891027 AN 4| TORCHMARK CORP 6.375 08/15/2016...........crveeermrreeemmmrreismmrrsisssnesssssssesssssessssssssesssssssssssssesssssssssssssses | sesseeeses ....08/31/2012 | Reinsurance Intercompany Balance 1,114,101 1,000,000 13,458 | 2FE
891027 AQ 7|TORCHMARK CORP 3.80 09/15/2022 ....09/17/2012 | WELLS FARGO BROKERAGE 1,994,100 2,000,000 2FE
891027 AQ 7| TORCHMARK CORP 3.80 09/15/2022 09/17/2012 | WELLS FARGO BROKERAGE 1,994,100 2,000,000 2FE
891501 ZB 7| ORCHARD TOSCA TL B 14.00 11/3/2017 ....08/02/2012 | Private Placement 6,860,000 7,000,000 4z
89152U AB 8| TOTAL CAPITAL 4.25 12/15/2021 R ....08/31/2012 | Reinsurance Intercompany Balance 1,156,251 1,000,000 8,972 | 1FE
893830 BC 2| TRANSOCEAN INC 3.80 10/15/2022 R ....09/10/2012 | BARCLAYS AMERICA 4,965,450 5,000,000 2FE
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........00meeemveeereeeereeesseesssesessssesssssesssssssssssssssessessssssssssssesssssssssssssesesss | cossssennes ....08/31/2012 | Reinsurance Intercompany Balance 2,094,563 1,782,607 4,945 | 1FE
89656C AA 1 [TRL 2010-1A A ABS 5.194 10/16/2040............covvormmrreermerresissesssessesssessssssesssssssessssssssssssssesssssssessssssnnens | cossesseses ....08/31/2012 | Reinsurance Intercompany Balance 2,035,601 1,874,511 4,057 | 1AM
898813 AL 4| TUCSON ELEC PWR 3.85 03/15/2023..........cmuerriemmeerniiississssssssssessesssessssssesssssesesssssnesssssessessessseesssssnns. | sessneeses ....09/11/2012 | J. P. MORGAN SECURITIES 6,977,250 7,000,000 2FE
90261A AB 8| UBS AG STAMFORD 7.625 08/17/2022 X I— ....08/10/2012 | UBS WARBURG 3,000,000 3,000,000 2FE
90261A AB 8 |UBS AG STAMFORD 7.625 08/17/2022 ....08/10/2012 | BARCLAYS AMERICA 2,030,000 2,000,000 2FE
90261A AB 8| UBS AG STAMFORD 7.625 08/17/2022 08/15/2012 | UBS WARBURG 2,014,000 2,000,000 1,271 | 2FE
90333W AC 2 |US BANK NA BKNT 4.80 04/15/2015. ....08/31/2012 | Reinsurance Intercompany Balance 1,101,601 1,000,000 18,133 | 1FE
904851 AA 0| UNIONBANCAL CORP 5.25 12/16/2013........0uceerveereirissersissnsessesssssssssssessessssessssssesssssesessssssessssssnesseses | sessneeses ....08/31/2012 | Reinsurance Intercompany Balance 1,044,762 1,000,000 10,938 | 1FE
906548 CG 5| UNION ELECTRIC C 6.70 02/01/2019.......ccvvvvmmurrerrmrreesssesnsssssessssssssssssssssssssssssssssssesssssssssssssssssssssssssssss. | sessnenes ....08/31/2012 | Reinsurance Intercompany Balance 1,287,809 1,000,000 5,583 [1FE
90783T AA 8| UNP CO 2004 TRST 04-15.404 07/02/2025...........ceverveemmeerremimmeserrisessissssssssssesssssssessssssessssssssssssssnsessssses | sessessnnes ....08/31/2012 | Reinsurance Intercompany Balance 1,390,802 1,218,567 10,792 | 1FE
92276M  AX 3 |VENTAS REALTY LP 4.25 03/01/2022..........cccmerreemmmererssmsessessssssisssssssssssssesssssssssssessssssssssssssssssssnsessesss. | sessneeses ....08/31/2012 | Reinsurance Intercompany Balance 1,068,117 1,000,000 23,729 | 2FE
92328C AA 3 |VENTR2012-11A A CDO 1.81925 11/14/2022 XS ....09/25/2012 | UBS WARBURG 12,277,860 12,300,000 1Z
92328C AB 1[VENTR2012-11A B CDO 2.71925 11/14/2022 R ....09/25/2012 | UBS WARBURG 6,818,700 7,000,000 1Z
92328C AC 9|VENTR2012-11A C CDO 3.61925 11/14/2022 X I— ....09/25/2012 | UBS WARBURG 6,878,480 7,100,000 1Z
92334N  AB 9 [VEOLIA ENVRNMT 6.00 06/01/2018 ....08/31/2012 | Reinsurance Intercompany Balance 2,315,730 2,000,000 30,000 | 2FE
92857W AF 7 | VODAFONE GROUP 5.00 12/16/2013 R ....08/31/2012 | Reinsurance Intercompany Balance 1,054,172 1,000,000 10,417 | 1FE
92857W AK 6 |VODAFONE GROUP 5.75 03/15/2016 29— ....08/31/2012 | Reinsurance Intercompany Balance 1,157,620 1,000,000 26,514 | 1FE
92890M  AA 9| WEA FIN/WT FIN AUST 3.375 10/03/2022............cevvuermmereenimenreesesessssseesssssssesssssssesssssssessssssssessisssssssssnnes | seseneeses ....09/24/2012 | CITIGROUP. 6,913,340 7,000,000 1FE
929043 AG 2| VORNADO RLTY LP 5.00 01/15/2022..........ovvermrierireririeiisississsisssissssssssssssssssssssssssssssssssssssssssssssssssesssesssessses | sosssessens ....08/31/2012 | Reinsurance Intercompany Balance 1,094,237 1,000,000 6,389 | 2FE
929160 AF 6| VULCAN MATERIALS 6.40 11/30/2017.......ocomrvvrierrerrirerrissssssssssessessssessssssseessssssesssssssessssssssssssssnssssssns. | sessnsneees ....08/31/2012 | Reinsurance Intercompany Balance 2,112,500 2,000,000 32,000 | 3FE
92936M AC 1|WPP FINANCE 2010 3.625 09/07/2022 R ....09/04/2012 | BNP PARIBAS 3,966,520 4,000,000 2FE
931009 AE 4| WAKE FOREST UNIV 3.451 01/15/2032.........covvrveeemmereeeersresisseeesssssesssssssesssssesssssssssssssssessssssssssssssnssssss. | sessesneres ....07/26/2012 | WELLS FARGO BROKERAGE 5,000,000 5,000,000 1FE
93884P CQ 1| WASH GAS LIGHT MTND 6.49 09/27/2027.......cooocmerrrrerrierrisrsessesssssssssssesssssessessssssesssssssesssssssessssssessssssnns. | sessseeees ....08/31/2012 | Reinsurance Intercompany Balance 1,875,932 1,500,000 44,889 | 1FE
949746 FS 5| WELLS FARGO & CO 4.625 04/15/2014..........corveoecrriiienieiissssissnsssissssssssssssssssssssssssssssssssssssssssssssss. | sossnnenes ....08/31/2012 | Reinsurance Intercompany Balance 1,050,576 1,000,000 17,472 | 1FE
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CusIP Date Number of Accrued Interest or Market
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96032T AA 4| WESTR 2012-2A A ABS 3.0 01/20/2025..........covvvuemrreemmereeisserseissessssssesssssssesssssssssssssssssssssssssssssssnsessessens | sessessnes ....09/14/2012 | AMHERST SECURITIES GROUP 6,500,000 6,500,000 1Z

96928* EZ 6| VHA CTL SERIES 2012-1 5.04 9/15/2033........ooovveeereeeereeseseessseesesssessssssessssssssssessssssssssssssssssssssssssssssssesesssess | sovsssesens ....08/17/2012 | Private Placement 13,000,000 13,000,000 4z

971807 AC 6| WILMINGTON TRUST 4.875 04/15/2013 ....08/31/2012 | Reinsurance Intercompany Balance 1,014,639 1,000,000 18,417 | 2FE

971807 AD 4| WILMINGTON TRUST 8.50 04/02/2018 08/31/2012 | Reinsurance Intercompany Balance 1,203,121 1,000,000 35,417 | 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 1,046,034,512 | ..o 1,052,509,986 | ..o 3,428,486 XXX s
8399997. Total - Bonds - Part 3 1,371,742,553 | oo 1,341,650,193 | oo 6,440,399 XXX s
8399999. Total - Bonds 1,371,742,553 | oo 1,341,650,193 | oo 6,440,399 D
Preferred Stocks - Industrial and Miscellaneou

759351 70 3| REINSURANCE GRP 6.20 09/15/2042 | ........... I ....08/14/2012 | BARCLAYS AMERICA 200,000.000 5,000,000 RP2UFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous 5,000,000 XXX 0 XXX s
8999997. Total - Preferred Stocks - Part 3, 5,000,000 XXX 0 XK
8999999. Total - Preferred Stocks. 5,000,000 XXX 0 e XXX
Common Stocks - Industrial and Miscell

139794 10 1| CAPITAL BANK FINANCIAL-CL A....oooovmirvirimrriiiesiesssessssssesssssssessesssesssssssesssssssssssssssssssssssssssssssesssssnss | aessessnes ....09/20/2012 | FRIEDMAN BILLING 105,000.000 1,922,603 XXX |

139794 10 1| CAPITAL BANK FINANCIAL-CL A.....ooovmrvirirriermesresssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssnse | sossessnnes ....09/21/2012 | FRIEDMAN BILLING 35,000.000 632,139 XXX |

139794 10 1| CAPITAL BANK FINANCIAL-CL A.....ooovmirriirmrriiiicrresssessessssessssssessessssesssssssesssssssssssssssssssssssssssnsssssssnse | sessessnes ....09/24/2012 | FRIEDMAN BILLING 20,000.000 362,240 XXX L

139794 10 1| CAPITAL BANK FINANCIAL-CL A....oooovuiivirisrieriesressssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssonss | sossessnes ....09/25/2012 | FRIEDMAN BILLING 20,000.000 361,102 XXX |

140661 10 9| CAPMARK FINANCIAL GROUP INC........cviviiirrieriisesiisssssisssssesssssssssssssssssssssssssssessssssssssssssssssssssnsesss. | sessessnes ....08/23/2012 | Liquidation 79.000 2,024 XXX L

428236 10 3 [HEWLETT-PACKARD CO.....corrveiumrreismmmrseisaesessssnesssssssesssssssesssssssessssssssssssssssssssssssssssssssssssssessssssssssssen. | cossesssees ....07/10/2012 | ISI GROUP INC 45,000.000 863,055 XXX |

428236 10 3 [HEWLETT-PACKARD CO.....oiviurrimrireeimsissessssesssseesssessssessssessssesssssssssssssessssssssssesssssssssssssssssssssssssssssns. | sevesesees ....07/17/2012 | BERNSTEIN. 15,000.000 281,364 XXX |

859319 30 3|STERLING FINANCIAL CORPORATION ....08/15/2012 | SANDLER O'NEIL & PARTNER 25,000.000 500,000 XXX L

17275R 10 2| CISCO SYSTEMS INC 08/02/2012 | INTERSTATE 40,000.000 630,264 XXX |

23204G 10 0 |CUSTOMERS BANCORP INC ....09/11/2012 | FRIEDMAN BILLINGS RAMSEY 350,000.000 4,900,000 XXX L

371866 ZA 5| GENESIS GRP WTS $0.01 09/17/2014........ccrvvvvveeemmmmeeeeseeseeesmsssssseesssssssssssssssssesssssssssssssssssssssessssssssssessssss | sossssseees ....09/17/2012 | Private Placement 203,000.000 203,000 XXX

65685Q 10 7 |NORTH AMERICAN FINANCIAL HOLDINGS INC......cevverrrerreirenrireriissriseesiessessessssesessessssssssssssssssssssssses | sesssesens ....08/08/2012 | FRIEDMAN BILLINGS RAMSEY 14,715.000 221,461 XXX

928527 20 1| VIVENDI SA-UNSPON ADR R ....04/20/2012 | Prior Period Adjustment 916.000 XXX u
9099999. Total - Common Stocks - Industrial & Miscellaneous. 10,879,251 XXX 0
9799997. Total - Common Stocks - Part 3 10,879,251 XXX 0
9799999. Total - Common Stocks. 10,879,251 XXX 0
9899999. Total - Preferred and Common Stocks 15,879,251 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 1,387,621,804 XXX 6,440,399

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....2.
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F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
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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)
Bonds - U.S. Government
312931 A6  5|FGLMC A84529 PT 4.50 02/01/2039.........occorvvvreres | o 09/15/2012| MBS Paydown 0.45926986......... | .cccevererrnerererirnns | cornerineenns 22,685 | ..coovrrene 22,685 | ..oooorneen. 22,987 | oo 22,962 | ..o [ s (298) | evevverrernrris | e (298) | ovvonrverrins . 22,685 v | e [V I 766 |02/01/20391...........
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039.........coovvvreveres | veree 08/15/2012| MBS Paydown 0.48195502 19,257 v [ 02/01/2039|1...........
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039.... . 07/15/2012| MBS Paydown 0.50121226 10,716 OO 02/01/2039| 1...
31340B 4  5|FH14 141725 PT 12.00 5/01/17cccovcvvrvereriieirrerinnnns | e 09/15/2012| MBS Paydown 0.00149096 542 05/01/2017| 1
31340B  4J 5|FH14 141725 PT 12.00 5/01/17. e 08/15/2012| MBS Paydown 0.00163337 537 SO 05/01/20171...
31340B 4  5|FH14 141725 PT 12.00 5/01/17.coocvvrvereriieerrcrirnnnns | 07/15/2012| MBS Paydown 0.00177431 531 | e [ e 05/01/2017| 1....covnve.
31371K LU 3| FNCL 254239 PT 6.50 3/01/2032........ocoovvverrernirrns | o 09/25/2012| MBS Paydown 0.02703038 439 v [ 03/01/20321...........
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.......cccovveveverrrneres | e 09/25/2012| MBS Paydown 0.01528109 99 IO I 01/01/2032| 1...........
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.... e 09/25/2012| MBS Paydown 0.19071337 7,595 OO 02/01/2039| 1...
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.... e 08/25/2012| MBS Paydown 0.19829881 5,289 SO 02/01/2039| 1...
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.......cccvvveerermeernins | v 07/25/2012| MBS Paydown 0.20358083 16,496 v | e 02/01/2039| 1...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......covvvnrvererennens | e 09/15/2012| MBS Paydown 0.0072529........... | cccoeeernereneenerinens 10 | 10 10 | s 10 [ | e [ (V1 I 10 IO 09/15/2017| 1...........
36296 FT  7|GN 692378 PT 4.50 02/15/2039.........ccccrevervvrrrrcnins | cevee 09/15/2012| MBS Paydown 0.38320529 37,965 OO 02/15/2039| 1...........
36296 FT 7|GN 692378 PT 4.50 02/15/2039 e 08/15/2012| MBS Paydown 0.42117007 68,509 [ ..ooveoerereerss | 02/15/2039| 1...
36296 FT  7|GN 692378 PT 4.50 02/15/2039.........ccccovvvivrvvricnnis | o 07/15/2012| MBS Paydown 0.48967936 58,715 02/15/2039| 1...
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039 OO I 09/15/2012| MBS Paydown 0.35404713 18,417 OO 03/15/2039| 1...
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039.........cevvmervreenens | covee 08/15/2012| MBS Paydown 0.37246381 15,900 IO 03/15/2039| 1...........
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039..........ccccrvevervvennns | cevee 07/15/2012| MBS Paydown 0.38836333 16,986 OO 03/15/2039| 1...........
478045 AA  5|TVAJOHN SEVIER COMB 4.626 01/15/2042........... | ..... 07/15/2012| Sinking Fund Redemption 100.0. | .....ccovevvrrrncrirnne | cerneerrennnd 26,040 26,040 | ..o [ e 01/15/2042| 1FE......
690353 RX 7|OVERSEAS PRIV INV 4.44 2/27/27.. N 08/27/2012| Sinking Fund Redemption 100.0. |. 49,256 49,256 OO I 02/27/2027(1...
690353 RX 7| OVERSEAS PRIV INV 4.44 2/27/27........covvvvervniins | s 09/01/2012| Transfer to Hannover. ..2,003,060 2,002,975 e | 85 02/27/2027|1...
83162C FC 2 |SBAP 1994-20B 1 6.55 02/01/2014.... e 08/01/2012| MBS Paydown 0.00569508 11,639 . 11,839 | 2,910 | i [ [ e 11,639 IO 02/01/2014|1...
83162C GC 1 |SBAP 1995-20G 16.90 07/01/2015.........ccovvverervmrren | verer 07/01/2012| MBS Paydown 0.024532563....... | ..c.coovvverererenrinns | cvvverienns 108,956 | .....c.o.uc. 108,956 | ....cvevee 107,135 | coovvvene 108,697 203 |..... 203 | o | e 108,956 OO 07/01/2015| 1...........
912828 AJ 9| U.S. TREASURY NOTES 4.375 8/15/12.....ccuvevvvennnes | s 08/15/2012] Maturity 100.0.......ovvrieinrinnriinns | covessrinnissnisninee | v 4,000,000 | ......... 4,000,000 | ......... 4,018,436 | ......... 4,002,643 | ..o | e [PASLK) ] T [ (2,643) | oo | s 4,000,000 v 08/15/2012| 1...........
0599999. Total - Bonds - U.S. GOVEIMMENL...........ciuuiiiiieiiiiiisiii et | cosninas 6,499,640 | ......... 6,213,131 | ... 6,520,932 | ........ 6,497,194 | oo 0] s (6,928) | ..vvvieinens (L (6,928) | ..ovvvvcnnnn [ I 6,499,555 .0 . 85| ......85..196114 |.... XXX... | .XXX
Bonds - U.S. States, Territories and Pc
574192 5F 3| MARYLAND ST BABS 4.60 03/01/2025..........cccccmueee [ o 09/01/2012| Transfer to HANNOVET..........cocccoee | voverrerrnnrerneireninnes | oveis 1,244,090 | ......... 1,000,000 | ......... 1,244,090 | ......... 1,244,000 [ ..coovvveverienes | e [ e (V1 PRI ISR 1,244,090 IO 0 . 23,000 |03/01/2025| 1FE......
57582P WK 2| MASSACHUSETTS ST 4.20 12/01/2021.......ccovvcreres | corn 09/01/2012| Transfer to HANNOVET.........ccccvver [ornnrivnisinniniinne | wovninns 1,150,970 | ......... 1,000,000 | ......... 1,150,970 | ......... 1,150,930 | .oovviiiniiiins [ e [C0)) I [FRRN [C10)] [ 1,150,930 [ .oiovviiinns | ovrnnienns 40 | s 40 | ... 10,500 |12/01/2021{1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions..... . . 2,395,060 | ......... 2,000,000 | ......... 2,395,060 | ......... 2,395,020 | .o [ [CL0)] 0 [ [C10)] 0] s 2,395,020 | .oviiniinnn 0 ] s 40 | o 40 | ... 33,500 |...... XXX... | .XXX....
Bonds - U.S. Political Subdivisions of States, Territories and P ions
355694 R6 9|FREDERICK CNTY MD 5.30 02/01/24.. e 09/01/2012| Transfer to Hannover.................. vt | e 2,903,770 2,903,621 | oo | eerereennd(149) | v | evvvverieennd(149) e | s 2,903,621 | .oovvrvvrrcn | e 149 | 149 02/01/2024| 1FE......
544565 AA  2|L.A FIRE A8.48 9/2/2015........ccooomvvrmreseirnrrirnerrierins | e 09/02/2012| Sinking Fund Redemption 100.0. ..29,137 .29,108 |. 29,137 0 09/02/2015| 1FE......
602409 HG 2| MILWAUKEE SEW L BABS WI 4.30 10/01/2020....... | ..... 09/01/2012| Transfer to Hannover.................. RPN IO 1,197,930 | .. ,000,000 1,197,867 | oo [ vvernreenna(B83) [ [ ervrveiieneecn(83) [ | v 1,197,867 [ .vvvvvvvvvriens | vvreeerenn3 | i 63 10/01/2020| 1FE......
64966H HA 1 |NEW YORKNY SER H2 6.491 03/01/2021.........ccoc0. | vever 09/01/2012| Transfer to HAaNNOVET..........cocccoee | voverrervnnenernerirnee | v 1,257,020 | ......... 1,000,000 | ......... 1,257,020 | ......... 1,257,020 [ ..coovveerienes | e [ o (V1 PRI ISP 1,257,020 v | e 0 03/01/2021| 1FE......
64966H TL 4 |NEW YORKNY SER D24.00 12/01/2015.......ccccouuvrs | vever 09/01/2012| Transfer to HANNOVET..........cccccoee | vovernvrenmrireeiiveirans | oviis 1,098,140 | ......... 1,000,000 | ......... 1,098,140 | ......... 1,098,057 [ ..veocerveinein | cevereeiienns (1) TR I () S 1,098,057 e | 83 83 12/01/2015| 1FE......
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64966H TM 2 |[NEW YORKNY SER D24.00 12/01/2016........ccccoure. | vever 09/01/2012| Transfer to HaNNOVET..........ccccoee | voverrvvvnrrnerrerirens | ovvi 1,095,190 | ......... 1,000,000 | ......... 1,095,190 | ......... 1,095,130 [ ..veovvririvei | cervierienns [(G10) TSSOSO IO ((10) RS 1,095,130 [ ..vvvervevriee | e 60 | oo 60 | ... 10,000 |12/01/2016| 1FE......
676822 EL 9| OGLE CO CUSD A 5.698 01/01/2022..........ccouvrmerere | e 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernereeernerrenirnes | oviins 1,529,484 | ........ 1,285,000 | ......... 1,529,484 | ......... 1,529,401 [ oo | cevverienns [ T I () S R 1,529,401 e | - 83 83 | ... 12,203 |01/01/2022| 1FE......
68583R CV  2|OR CMNTY COLLEGE 5.68 06/30/2026...........ccocoere | cevee 09/01/2012| Transfer to HANNOVET.........ccooccoes | covnneinninnniiiniinns | onvis 1,378,708 | ......... 1,090,000 | ......... 1,378,708 | ......... 1,378,663 [ ..o | o [CL) ] T [ (1)) T 1,378,663 | ..oooovvrincins | o L 46 | ... 10,491 | 06/30/2026] 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... s | s 10,489,380 | ......... 8,869,137 | ....... 10,489,380 | ....... 10,488,866 | .......ccceoe..d 0 [ (454) | oo {1 I (454) ] oo 0. 10,488,896 | ....ccooene 0 [ s 484 | ..o 484 |..... 106,423 | ...... XXX... [ XXX....
Bonds - U.S. Special R and Special A t
01016Q AB  8|AKRON STU HSG-B OH 6.51 03/15/2018.........cccovvve | e 09/15/2012| Sinking Fund Redemption 100.0. | .......cocevrvrrvmrinis | vovvvererinns 85,000 | ..ovvvrerern 85,000 | .overrires 85,000 | ..ocovvuvn. 85,000 0)] . [(0)] S . 85,000 IO I 0 5,534 |03/15/2018| 1FE......
024838 AF 1| AMER CAMP PPTY STUDENT 7.38 9/1/12.....ccccuues [ vonee 09/01/2012| Maturity 100.0.........ccorrerereenrrnnes | oerereerirenseeersenins | evvverieens 800,000 | ............ 800,000 | ...ccvovee 772,600 | ............ 797,808 | ..ocverereceins | v 2,192 | e [ e 2,192 | e | s 800,000 v | e 0 . 59,040 |09/01/2012| 2FE......
027650 CW 2 |[AMERN MUN PWR OH 5.814 02/15/23........cccccoouvre | veves 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernerennierneineiirnes | v 3,394,590 | ......... 3,000,000 | ......... 3,394,590 | ......... 3,394,462 | oo | ereeieee(128) i | i [(2:) ) [ I 3,394,462 | ..ooovrvvriee | v 128 | s 128 | ........ 7,752 |02/15/2023| 1FE......
230563 AU 2| CUMBERLAND IMPT NJ B 5.294 04/15/2022........... | ..... 09/01/2012| Transfer to HANNOVET..........cccccoee | vorvenvrvnrinerrerirens | ovvi 1,959,426 | ......... 1,575,000 | ......... 1,959,426 | ........ 1,959,328 | ...oovvvevrivcrs | eerrverrend(98) [ o | s ((C1: ) T 1,959,328 e | 98 98 | ... 31,499 |04/15/2022| 1FE......
25477G CU  7|DIST COL INC TAX REV 4.513 12/01/2019... B 09/01/2012| Transfer to Hannover. 1,152,400 | ......... 1,000,000 1,152,346 1,152,346 | ..oocoovvrcins | e 54 | oo 54 | ... 11,283 | 12/01/2019| 1FE......
25477G EV 3| DC TAX5.282 12/01/2026 e 09/01/2012| Transfer to HANNOVET.........cccvver [ oververnrvnvinniseiinnn | v 1,225,960 | ......... 1,000,000 1,225,926 e | 34 34 ... 13,205 |12/01/2026| 1FE......
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.......cvoerenrrrerirerins [ e 09/15/2012| MBS Paydown 0.01650769......... | ccceveereeerernneriens 266 | ......... 266 | o287 | 266 | e [ [ (V1 T 266 v | e 0 | v 15 101/15/2021{1...........
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.....covvvvrenireeirerins [ e 08/15/2012| MBS Paydown 0.01677402......... | cccoveerneeereeneriens 238 | .. 238 [ o239 | 238 | i [ [ (V1 I 238 IO (V1 I 14 101/15/2021{1...........
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.......ccorvrevrrrerirenns [ 07/15/2012| MBS Paydown 0.01701235......... | ccceeveervenrinnriens 234 | ......... 234 234 | ... 234 | s [ | e (V1 T 234 OO 01/15/2021| 1...........
312909 3W  2|FHR 1250-J PAC17.00 5/15/2022. e 09/15/2012| MBS Paydown 0.03198898 )| 1,814 OO 05/15/2022|1...
312909 3W 2| FHR 1250-J PAC17.00 5/15/2022...........ccooovvvemrinnns [ e 08/15/2012| MBS Paydown 0.033803.... ) 333 05/15/2022|1...
312909 3W  2|FHR 1250-J PAC17.00 5/15/2022. e 07/15/2012| MBS Paydown 0.03413558 ). 725 OO 05/15/2022|1...
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........cocovveervrrernis | venee 09/15/2012| MBS Paydown 0.11943158 ) 7,407 IO 04/15/2023| 1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........cconvvevvririrvnnns [ v 08/15/2012| MBS Paydown 0.12313506 ) 5,653 IO I [V R 283 |04/15/2023(1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........cocovvverrrrernns | veree 07/15/2012| MBS Paydown 0.12596164 ) 4,718 S [V IO 206 |04/15/2023(1...........
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031.. e 09/15/2012| MBS Paydown 0.08176984 ). 1,261 OO I (01 I 61 [07/15/2031(1...
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031.........ccovoveveererncerinns [ e 08/15/2012| MBS Paydown 0.08202202 ) 33,556 0 07/15/2031|1...
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031.. e 07/15/2012| MBS Paydown 0.08873327 ). 1,495 IO (V1 IO 57 |07/15/2031|1...
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........ccccoovrrrerermrernes | v 09/15/2012| MBS Paydown 0.1603972........... ) 26,104 IO I 0 03/15/2020| 1...........
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........cccovurrerererenes | o 08/15/2012| MBS Paydown 0.16821732......... | cecevveeenrrnernneernee | eeerennenn 13,930 | o 13,930 | v 14,713 | s 72 T I I () ) [— )| . 13,930 IO 0 03/15/2020| 1...........
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020..........cccocermrvrervnnes | venee 07/15/2012| MBS Paydown 0.17239034......... [ ccccoevivrvrcernrveriens | vevrrenenenn 15,202 | (i 15,202 | oo 16,057 | .ooovvrne 15,634 | .o | v [(C15)) [— ) . 15,202 OO IO 0 03/15/2020(1...........
313390 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022 e 09/15/2012| MBS Paydown 0.23585154 ....19,006 ). 19,006 S 0 02/15/2022|1...
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022 e 08/15/2012| MBS Paydown 0.24218694 ....18,560 )| . 18,560 IO 0 02/15/2022|1...
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022...........coccevrvrverenns [ s 07/15/2012| MBS Paydown 0.24837358......... [ ccccovrrvrerrrnnrvnrinnns | vvvvrerennnn 26,645 | (i, 26,645 | .ooiiiereeni28,370 | 27,536 | s | e (1072 OR[N (1074 I— . 26,645 IO I 0 02/15/2022(1...........
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.........cocvrererrerrnnns | conee 09/15/2012| MBS Paydown 0.03143311......cc. | covveververereeencenne | vervrrernennn 9,546 | oo 9,546 188 |..... 188 [ .o 9,546 IO 0 10/15/2023 1...........
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.........cocvurevrrriirerns | veree 08/15/2012| MBS Paydown 0.03269817......... [ cccoevvrervermrrerinnns | vvvvrerennens 14,380 | o, 14,380 249 | ... 249 | .o, . 14,380 O 0 10/15/2023| 1...........
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.... e 07/15/2012| MBS Paydown 0.03460375 ...21,476 308 |..... 308 21,476 IO 0 10/15/2023 1...
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023.........ccconvvemerrnrnns | cenee 09/15/2012| MBS Paydown 0.58908109 17,615 17,615 0 12/15/2023 1
313373 BU 1|FHR 1644 K PAC 6.75 12/15/2023.... N 08/15/2012| MBS Paydown 0.60669617 ....18,107 18,107 IO I 0 12/15/2023|1...
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023.........cccoovvrmerrnenns | conee 07/15/2012| MBS Paydown 0.6248036........... 613 | i 18,613 18,613 S 0 12/15/2023| 1...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027 ........ccrvvvrivvrnrrans | s 09/15/2012| MBS Paydown 0.13953426......... [ .cccocrvrvrrnrverinns | vovvrrennnn 14,333 | i 14,333 14,333 v | e (V1 I 645 | 09/15/2027|1...........
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3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027.........cccovvvrerermrrnes | veves 08/15/2012| MBS Paydown 0.144312............. 11,304 | oo | s [V I 452 |09/15/2027(1...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027.........cccoovvvrrerernrernes | vener 07/15/2012| MBS Paydown 0.14807998 11,916 [ ovvveeveeens [ 0 09/15/2027|1...........
3133TC HE 1|FHR 2018 PG PAC 6.35 1/15/2028...........ccconvvvrvrne | e 09/15/2012| MBS Paydown 0.18831509 5,526 | .coovrinrirnees | e 0 01/15/2028(1...........
3133TC  HE  1|FHR 2018 PG PAC 6.35 1/15/2028..........ccoovvuvirveins [ v 08/15/2012| MBS Paydown 0.19384145 4,264 | oo [ s 0 01/15/2028|1...
3133TC  HE  1|FHR 2018 PG PAC 6.35 1/15/2028..........ccosvvererrnens [ e 07/15/2012| MBS Paydown 0.1981055.. .19,641 18,934 0 01/15/2028| 1
3133TD  3A 2| FHR 2037 HB SEQ 9.0 3/15/2028...........ccouvemrrverrs [ v 09/15/2012| MBS Paydown 0.0706575........... | ccceeerenrrrerrenirnns | veverienneen 8,938 | 5,935 | 6,491 [ s 6,336 5,935 | oo | 0 03/15/2028| 1...
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028..........covvvvrervrans | ceree 08/15/2012| MBS Paydown 0.07196827......... | ceccevvevverrererneenee | vevrvvrirnenn8,828 | i 5,828 | 8,374 [ s 6,222 X723 R B 0 03/15/2028| 1...........
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028...........cvovvrervraes | e 07/15/2012| MBS Paydown 0.07325546 9,416 | oo | 0 03/15/2028(1...........
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029..........cccvvveervmrri [ v 09/15/2012| MBS Paydown 0.25893203 5,662 | ..oooviiiinns | 0 01/15/2029| 1...........
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029.........ccovvvveremrrns [ e 08/15/2012| MBS Paydown 0.26054984 Y720 I 0 01/15/2029| 1...
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029........cccecvvrvrvrvirnns | coree 07/15/2012| MBS Paydown 0.26279886 20,545 | oo [ e 0 01/15/2029|1...
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031.......ccovvvvvrererncrnins | vener 09/15/2012| MBS Paydown 0.28536516 R A R IO 0 04/15/2031|1...........
3133TS  F2 4 |FHR 2303 CK SCH 6.0 4/15/2031........covvrervvrnirer [ s 08/15/2012| MBS Paydown 0.29257367 1,829 | e [ (V1 I 73 | 04/15/2031(1...........
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031.......cccovvverererrrenns | vever 07/15/2012| MBS Paydown 0.29348813 1,852 | oo [ e 0 | s 65 | 04/15/2031| 1...........
3133TU  S7  4|FHR 2357 QH PAC 6.50 9/15/2031...........coovvvvrerrene | o 09/15/2012| MBS Paydown 0.09414484 1,530 | coovrvererien [ s (VN IO 75 109/15/2031| 1...
3133TU  S7 4| FHR 2357 QH PAC 6.50 9/15/2031.......coocvvvveriernns [ 08/15/2012| MBS Paydown 0.09445079 30,040 0 09/15/2031|1...
3133TU  S7  4|FHR 2357 QH PAC 6.50 9/15/2031..........coovvvvrvrvene | o 07/15/2012| MBS Paydown 0.10045875 1,648 | oo [ s 0 09/15/2031|1...
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020.........cccmvveerrerineinns [ e 09/15/2012| MBS Paydown 0.01152081 219 [ s [ (V1 IO 13 | 05/15/2020(1...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020..........cccosvvervrererrmirs [ v 08/15/2012| MBS Paydown 0.01174019 K0 R B (01 I 19 |05/15/20201...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020..........cccmvvumnermerrnerins | e 07/15/2012| MBS Paydown 0.01206057 280 [ .oerverreeriins [ 0 | v 17 |05/15/20201...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020..........cccruverrrrvrmerernns | cor 01/15/2012| Prior Period Adjustment.. 449 | i | 0 05/15/2020( 1...
31358E  3Z  3|FNR90-111 XSEQ 8.75 9/25/2020.........cocovvvvevrerires | ceree 09/01/2012| Transfer to Hannover. 09/25/2020| 1...
31358E D8  2|FNR 90-93G PAC 5.50 8/25/2020...........ccvemererrences [ o 09/01/2012| Transfer to Hannover. 08/25/2020| 1...
31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021.........occvvvevrrnnnns | e 09/25/2012| MBS Paydown 0.01251087 K 3 R B (01 I 17 |02/25/2021(1...........
31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021........oveonvvevvrnnees | conne 08/25/2012| MBS Paydown 0.01267408 365 | e [ 0 | v 17 02/25/2021(1...........
31358F M5 5|FNR 1991-12 H PAC 7.0 2/25/2021.......ocovevrrrirarns | vevee 07/25/2012| MBS Paydown 0.01285659 858 | . [ 0| v 35 [02/25/2021(1...........
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021..........oecovvvrrerevernnnes | conee 09/25/2012| MBS Paydown 0.05293838 1,784 06/25/2021|1...
31358H HV O [FNR 91-85 ZX 8.00 6/25/21........cevorreerinrincrierines | ceees 09/01/2012| Transfer to HANNOVET..........cccccoee | vovevernnrermernernnne | covverinneennc 21,319 | 24,846 | 27,381 | 27,381 | s [ e (18) s | e (18) | e | e 27,363 | oo 06/25/2021|1...
31358H UM 8[FNR 91-76 ZX 9.00 7/25/2021.......ccovvererereirirverrnnnns [ s 09/01/2012| Transfer to HANNOVET..........coccover [ ovrvrvrvninnreinns | vevrrnneeen25,101 | i 21,641 | 00025136 | 0000 25,136 | oo | e (8) | o [ v (8) | oo | v 25,128 | .o 07/25/2021(1...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......cocovevermvernes [ v 09/25/2012| MBS Paydown 0.04491405 834 11/25/2021| 1...........
31358N  H3  9[FNR G92-29 J SCH 8.00 7/25/2022...........covcerrrvcrine | cenes 09/25/2012| MBS Paydown 0.02611547 3,026 07/25/2022(1...........
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022... .| 08/25/2012| MBS Paydown 0.02641806 2,518 07/25/2022(1...
31358N  H3 9 [FNR G92-29 J SCH 8.00 7/25/202 .107/25/2012| MBS Paydown 0.02666983 5,598 07/25/2022( 1
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22.........c0cvvvvvrrercriinris | veves 09/25/2012| MBS Paydown 0.03896826 1,926 07/25/2022(1...
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22.......cvvevveerrcrrrnnies | vever 08/25/2012| MBS Paydown 0.03944977 4,016 07/25/2022|1...........
31358N M5  8|FNR 92-119Z ZX 8.00 07-25-22........ccervrevvererimirreirns | s 07/25/2012| MBS Paydown 0.04045367 1,890 | oo [ (V1 I 88 |07/25/20221...........
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31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022...........cooeveivevvrreins | verer 09/25/2012| MBS Paydown 0.05612041 360 [ .o [ 0 3 |06/25/2022(1...........
31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022.........c.ovveriverrerrrins | vever 09/01/2012| Transfer to HaNNOVET..........cocccoee | voverrervnerinerinenrnne | cerverienenne52,082 | i AA727 | 052,082 | 052,084 | s [ v |0 s | e, 52,084 |...cccovvirenns 06/25/2022|1...........
31358P EE 3| FNR 1992-117 M PAC 7.0 7/25/2022...........ccocvevvenirs | o 09/25/2012| MBS Paydown 0.03278635 3,209 07/25/2022(1...........
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022..........cccouvvemrrs [ v 08/25/2012| MBS Paydown 0.03333214 2,045 07/25/2022|1...
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022..........oeccomvvenens [ e 07/25/2012| MBS Paydown 0.03367996 6,986 07/25/2022( 1
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022...........cccccuvrverine | cunee 09/25/2012| MBS Paydown 0.05207057 505 10/25/2022|1...
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022..........cc.covrerevrees | v 08/25/2012| MBS Paydown 0.05271089 571 | e [ 0 | e 23 |10/25/2022|1...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022..........cc.covrervrnee | venee 07/25/2012| MBS Paydown 0.05343487 850 | e [ 0 | s 30 [10/25/2022(1...........
31358R Y7 2|FNR G92-66 KB PAC 7.0 12/25/2022...........cocvemrrns | vevee 09/25/2012| MBS Paydown 0.09489277 S5.277 | oo | e 0 12/25/2022| 1...........
31358R Y7  2|FNR G92-66 KB PAC 7.0 12/25/2022..........ccosvvvvrens | vever 08/25/2012| MBS Paydown 0.0962119 (IR1K T I I 0 12/25/2022|1...
31358R Y7  2|FNR G92-66 KB PAC 7.0 12/25/2022..........ccccovvvvrrnrs | eres 07/25/2012| MBS Paydown 0.09780013 YO 0 & T TR IO 0 12/25/2022|1...
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023........cccovvvvevree | vever 09/25/2012| MBS Paydown 0.42818989 20,127 | v [ (V1 I 1,057 {09/25/2023|1...........
31359D H5 5[FNR 1993-155 PJ PAC 7.0 9/25/2023...........ovovveens [ s 08/25/2012| MBS Paydown 0.43825317 18,228 | .o [ e (V1 I 851 |09/25/2023|1...........
313590 H5  5|FNR 1993-155 PJ PAC 7.0 9/25/2023........c.coevcvevree | vener 07/25/2012| MBS Paydown 0.44736739 20,423 | oo | e 0 09/25/2023| 1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024...........cocconvvmnens | vener 09/25/2012| MBS Paydown 0.47922229 5,161 [ o | e 0 04/25/2024|1...
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024............cccoeveuies | venes 08/25/2012| MBS Paydown 0.48986265 4,437 0 04/25/2024(1...
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024...........cocconvvruces | venes 07/25/2012| MBS Paydown 0.49901116 6,455 | ..o | e 0 04/25/2024|1...
31350L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........cccovvrers | vevee 09/25/2012| MBS Paydown 0.06757595 1,253 | oo [ (V1 IO 61 |01/25/2022|1...........
31359L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022...........ccoccvurer | venee 08/25/2012| MBS Paydown 0.06853963 986 | .o [ 0 | e 43 [01/25/2022(1...........
31350L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........ccccvvreres | vevee 07/25/2012| MBS Paydown 0.0692982........... 2,020 | oo | s (1 I 77 |01/25/2022|1...........
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027........ccccoevvvvrres | venes 09/18/2012| MBS Paydown 0.10339902 12,434 04/18/2027(1...
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027.......occvvvvrevres | vever 08/18/2012| MBS Paydown 0.10614387 16,741 04/18/2027|1...
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027.......cccovvvermrrnss | veves 07/18/2012| MBS Paydown 0.1098395 20,658 04/18/20271...
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029.........ccccourrurrne | s 09/25/2012| MBS Paydown 0.29297959 , § , , 52,311 02/25/2029| 1...........
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029.........ccccomvvrerrne | e 08/25/2012| MBS Paydown 0.30169811......... | cevererverrmerrerirnns | cerneerneenns 37,148 | e 37,148 | v 39,506 | ..ovrrrneene KT I KT I RN (1,481) [ oo | s (1,481) [ o 37,148 02/25/2029| 1...........
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029.........ccccovvvmmrrns | e 07/25/2012| MBS Paydown 0.30788952......... | cccveererrererneenans | cerverienes 103,086 | ...occveeee 103,086 | ...ccvovee 109,629 | ..oovvvnnce 107,490 | oovvvvnniecinns | v (UK YA I (4571) [ oo | e 103,086 02/25/2029| 1...........
313602 AZ 7|FNR1988-2Z XSEQ 10.10 2/25/2018..........ccovvvvres | vevee 09/01/2012| Transfer to Hannover. 5,609 | oo 6,103 | .oocvvrnnd 6,103 @] ... [ ] TR IS 6,099 02/25/2018(1...
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018..........cocovevrere | veree 09/25/2012| MBS Paydown 0.00215138 584 | ....... 586 1. 1 590 [ .oerenrereeiins [ 0 10/25/2018] 1...
313602 GQ  1|FNR 1988-25 B SCH 9.25 10/25/2018.........cccevvvveres [ e 08/25/2012| MBS Paydown 0.00219136......... | cecoevrererverervniinis | coveverrnreerenns 512 [ s 512 507 | oo 509 1] 1| 512 [ [ (01 I 32 [10/25/2018(1...........
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018.........cccomvvvrreres [ e 07/25/2012| MBS Paydown 0.00222608......... | .cccveerneverernerinens 8% | ... 894 886 | ........ 888 1. I I 894 [ .o [ (V1 IO 48 [10/25/2018(1...........
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019.......cocvvrvvvermrrns | veree 09/25/2012| MBS Paydown 0.01376307 BAT | e [ s (01 I 44 111/25/2019| 1...........
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019.........ccvovvvrernrns | oo 08/25/2012| MBS Paydown 0.0139789 YA VIR ST 0 11/25/2019] 1...
313603 BQ 4|FNR 1989-79 D PAC 9.0 11/25/2019.......ccocvvrvrrnrns | venee 07/25/2012| MBS Paydown 0.01421551 1,214 0 11/25/2019| 1
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........cccoevemrns [ vonee 09/25/2012| MBS Paydown 0.15406026 16,213 [ oo [ 0 10/25/2031{1...
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........ccnvverrens [ vonee 08/25/2012| MBS Paydown 0.1591205........... 13,184 [ oo [ e 0 10/25/2031| 1...........
313921  JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........coccovvveer | veree 07/25/2012| MBS Paydown 0.16323527 R/ R I (1 I 299 | 10/25/2031|1...........
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31392A  F5 2|FNR2001-73 PG PAC 6.0 9/25/2031.......ccccovvvvmrns [ 09/25/2012| MBS Paydown 0.01009228......... | .cccoervvrriverrerrnne | cevrrenene33,015 | 33,015 | i 34,784 | 033,536 | s | v (805) | eveverernrierris | v (1005 — 33,015 | oo [ e (V1 I 1,486 |09/25/2031|1...........
31392A  F5 2|FNR2001-73 PG PAC 6.0 9/25/2031.......cccomvrvures [ 08/25/2012| MBS Paydown 0.01669531......... | ccceeereerrverirerernee | cervrrrrnernn29,659 | i 29,689 | 131,248 | 030,126 | s | v ((7£5)] [T IS (Y4 ) I— 29,659 | ..ovverereni [ e (VN 1,186 |09/25/2031|1...........
31392A  F5 2|FNR2001-73 PG PAC 6.0 9/25/2031........ccccovvvvres | o 07/25/2012| MBS Paydown 0.02262708......... | ccccooeeeonrermernnernee | covrerseenn 26,668 | coiiirreni26,668 | .oviiirrrn28,007 | v 27,088 | oo | v (422) | cevovveinnins | e, (422) ] coveirris 26,668 09/25/20311...........
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032.........cccovvvererererernns [ v 09/25/2012| MBS Paydown 0.16956991......... | ceccovrvrerererernrernns | vrerrrieeeen 75,162 | e 75,162 | el 78,160 [ o 77,286 | o | e (2,350) [ oo | e (2,350) 75,162 02/25/2032(1...
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032........cccovvovrevrmrnene | o 08/25/2012| MBS Paydown 0.18375148 RCY . (4) 4,828 02/25/2032( 1
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032...........coovvverirmrirnns [ v 07/25/2012| MBS Paydown 0.18466251 (3) [ e 3)] . 4,699 02/25/2032(1...
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032..........covvvermren [ v 09/25/2012| MBS Paydown 0.47664127......... | ceccoveevevrerrneernee | cevveriennens 71861 | i 77,861 | 082,062 | 1oiie080,750 | o | e (2,964) [ oo | e (2,964) [ .oovercirrinne 77,861 09/25/2032|1...........
31392E  PC  8|FNR 2002-58 PG PAC 6.0 9/25/2032..........cccovvvvres | o 08/25/2012| MBS Paydown 0.49221347 (V1<) RO ISR (2,756) [ .oocvorecirene 72,864 09/25/2032(1...........
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032..........cccouvvmrver | v 07/25/2012| MBS Paydown 0.5067862........... | cccccovrvrerrerernvernns | veerrreen.84,044 | e 84,044 | 88,579 [ i 87,162 | i | e (272 10) | SOOI IR (3,210 [ oo 84,044 09/25/2032| 1...........
313920 5B 1|FNR 2003-23 PG PAC 5.50 1/25/2032.........c.ccosveuree | cevee 09/01/2012| Transfer to HanNOVET..........cccccoee | covrvnreermeeinernseirnns | wirerrnn833,957 | ... .625,795 | ...........635,182 | ....ee0.in.635,182 | oo | e (1,411) | ... (LA | | s 633,771 01/25/2032(1...
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032..........cccovvvmrivnnns [ v 09/15/2012| MBS Paydown 0.51169836......... | .cccoervvrerverrnrrnns | vverreeennn53,195 | 153,195 | 056,568 | ..irer55,598 | oo | s (2,291) | ... (2,291) | .. 53,195 05/15/2032(1...
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032..........ccosvverernnens [ v 08/15/2012| MBS Paydown 0.5223373........... | ceceveevnerrererneernne | cevvrerreeeeddT,917 | e 87,917 | 000050,956 [ 1oi050,082 [ o | e (20K D SRR I (2,031) [ oo 47,917 05/15/2032| 1...........
31392K  5C 6| FHR 2455 GK PAC 6.50 5/15/2032.........ccvomrrverrvnns | o 07/15/2012| MBS Paydown 0.53192075......... [ ccccoeevrvcernrreriens | vevvrernneeen 75,601 | i 75,601 | criii000.80,395 | e 79,017 | e | e (3,351) [ v [ e (3,351) [ oo 75,601 05/15/2032(1...........
31392M  5R 9 [FHR 2448 TX PAC 6.0 5/15/2032.........cocooveremrrverires | veres 07/15/2012| MBS Paydown 0.44353046......... | .cccoeroverrerrncrnns | veerrreeenn. 54,255 | i 54,255 | 056,990 [ 1oiiiien56,180 [ oo | e (1,884) [ oo | e (1,884) [ oo 54,255 05/15/2032| 1...........
31392M  5R 9 [FHR 2448 TX PAC 6.0 5/15/2032.........cocovvrermrrrerirns | veves 09/15/2012| MBS Paydown 0.4250592 30,207 05/15/2032(1...
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032.........cccrvvvverernrenns [ s 08/15/2012| MBS Paydown 0.43177179 52,914 05/15/2032(1...
31393B 5U 5|FNR2003-53 JM PAC 5.50 12/25/2031.........cccoovvvvne [ o 09/25/2012| MBS Paydown 0.14109708 84,389 12/25/2031|1...
31393U P8  0[FNR 2004-3 HC SEQ 4.0 7/25/2017.......covverevernrres [ e 09/25/2012| MBS Paydown 0.29751687 121,901 122,332 122,332 | oo | v (VAL | RN ORI (L415) ) [T IS 121,901 07/25/2017| 1......onc..
31393X  VH  7|FNW 2004-W3 A6 PAC 5.50 5/25/2034...........cccccouure [ v 09/01/2012| Transfer to HaNNOVET..........ccccoee | voveenrrermrrnerrerirene | v 2,170,626 | ......... 2,000,000 | ......... 2,170,625 | ......... 2,170,625 | ..o [ e [ e (V1 PRI ISP 2,170,625 05/25/2034|1...........
31394A LU  8|FNW 2004-W10 A5 PAC 5.50 08/25/2034...........cccoe. | venee 09/01/2012| Transfer to HANNOVET..........coccoee | voverrerenrrnernerirnes | v 1,660,547 | ......... 1,500,000 | ......... 1,660,547 | .0 1,660,547 | ..o | eevverineinennns [ | v [ | s 1,660,547 08/25/2034|1...........
31394M  JG  6|FHR 2721 PD PAC 5.0 4/15/2021.........ovvvvvrirvrrirns [ s 09/15/2012| MBS Paydown 0.0...... 23,375 ...23,375 ....23,367 23,375 04/15/2021(1...
31395A ET  8|FHR 2808 BD PAC 5.50 3/15/2033 .109/01/2012| Transfer to Hannover. ..1,497,730 437,796 1,502,048 1,497,550 03/15/2033|1...
31395X  3F  0|FHR 3018 UG PAC 5.50 10/15/2034.........cccoovvvmrins [ e 09/01/2012| Transfer to Hannover. 1,077,180 10/15/2034 1...
31396F 2Y  8|FHR 3070 QG PAC 5.0 3/15/2034........cccoovvrevervrrnnns | covee 09/15/2012| MBS Paydown 0.96378274 36,217 03/15/2034|1...........
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........oevevrvncrnas [ o 07/20/2012| MBS Paydown 0.14432709 5,300 04/20/2031|1...........
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........cccoovvivvines [ e 09/20/2012| MBS Paydown 0.13825322 7,217 04/20/2031(1...........
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........ocvervrrrcrres [ o 08/20/2012| MBS Paydown 0.14186156 4,931 04/20/2031|1...
38373Q MR 9| GNR 2003-39 GE PAC 5.50 8/16/32..........cccovvvrererreres | vevee 09/16/2012| MBS Paydown 0.3365821 , 52,363 08/16/2032(1...
38373Q MR 9| GNR 2003-39 GE PAC 5.50 8/16/32..........coccvvrvmrres | covee 08/16/2012| MBS Paydown 0.34967279 75,085 75,085 08/16/2032| 1...........
38373Q MR 9| GNR 2003-39 GE PAC 5.50 8/16/32.........ccccvvverrrires | veree 07/16/2012| MBS Paydown 0.36844394 50,748 50,748 08/16/2032(1...........
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32..........cccccevvvvines [ v 09/20/2012| MBS Paydown 0.24013322 24,353 24,353 05/20/2032(1...........
38373W 5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........occvvrvmeenes [ e 08/20/2012| MBS Paydown 0.24500379 ....14,329 14,329 05/20/2032(1...
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........cocvvvremernns [ 07/20/2012| MBS Paydown 0.24786949 12,114 05/20/2032| 1
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocoovvvimirnes [ v 09/20/2012| MBS Paydown 0.19486627 17,846 03/20/2032(1...
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocoorvrvmrunes [ v 08/20/2012| MBS Paydown 0.19889564 8,219 | oo [ e 0 | v 353 [03/20/20321...........
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32........ccovvvvervrnies | o 07/20/2012| MBS Paydown 0.20075142 11,258 | oo | e (V1 I 424 103/20/2032|1...........
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45129Y SZ  0|IDHSG & FIN 5.87 07/01/2035...........ccoovvevvrrerinrrs | verer 07/01/2012| Partial Call 100.0.........ccovvvvrrrre | ovrermrrirerirenirneeiens | crverienns 810,000 | ............ 810,000 07/01/2035| 1FE......
45129Y TG 1|ID HSG & FIN ASSN SING 6.00 07/01/2035........c.o. | e 07/01/2012| Partial Call 100.0..........ccrrvvrerne | rerernrrrreneenersenins | crvverireens 750,000 | .......c... 750,000 07/01/2035| 1FE......
454624 U4 7 |INBD BKTXB 5.24 7/15/2020.........occnmremrrrrerirnrianns | venes 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernerinmrineineirnes | oviis 1,156,120 | ......... 1,000,000 07/15/2020| 1FE......
485429 CX  0|KSSTFIN AUTH BAB 4.52 03/01/2022...........ccouvree | veves 09/01/2012| Transfer to HANNOVET..........cocccoee | voveenvrvmrrneriverirens | oviiis 1,203,910 | ..cooeue. 1,000,000 03/01/2022| 1FE......
49130T PR 1|KY ST HSG CORP A 4.25 07/01/203: .1 08/01/2012| Partial Call 100.0 .300,000 ..300,000 07/01/2033| 1FE......
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033... ... | 09/01/2012| Partial Call 100.0.... e | ....50,000 07/01/2033| 1FE......
574754 AB 3| MASHANTUCKET WST A 6.57 09/13 (MASHTK)..... |..... 09/01/2012| Sinking Fund Redemption 100.0. | ......ccvveverererncenns | crvverireens 100,000 | .oooreveee 100,000 | ...oocverr..96,263 | oo 98,588 | ..ourerrerceiies | e 1412 | e | e 1412 [ s | e 100,000 09/01/2013| 1FE......
57604T AB  2|MATRN FD RZEDB 5.203 06/01/25..........cccoovomuvnee | cevne 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernvrenmrerneiieirnes | oviis 1,298,960 | ......... 1,000,000 | .........1,298,960 | ......... 1,298,905 [ ...cooeerveirein | cevvreeirenns (1) [T I (1) [ 1,298,905 06/01/2025| 1FE......
60415N  E4 O [MN ST HFA 6.13 07/01/2038.........cooorerermirrerirnririnns | cerer 07/01/2012| Partial Call 100.0.........cccvrverrrre | ovrererrirerirenirneninns | creverienes 280,000 | .......c.... 280,000 | ...........295,050 | ............ 291,639 | .oovvverreriiens | v (11,639) [ oo | v (11,639) [ oo . 280,000 07/01/2038| 1FE......
606092 ER 1|MO JT MUN ELEC UTIL 5.878 1/01/2022 B 09/01/2012| Transfer to Hannover. 1,175,450 | ......... 1,000,000 1,175,406 1,175,406 01/01/2022| 1FE......
606092 EU 4|MO JT MUN ELEC UTIL 5.978 01/01/2023.... N 09/01/2012| Transfer to HANNOVET.........cccvver [ oververnrvnvinniseiinnn | v 1,439,137 | ......... 1,230,000 1,439,092 1,439,092 01/01/2023| 1FE......
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 07/11/2012| Sinking Fund Redemption 100.0. | .....ccuvvvmerrnerirnns | corvrrinennad 97,956 | ..oovvvrrnen 97,956 97,956 09/11/2018|4...........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).........cc.. | ... 08/11/2012| Sinking Fund Redemption 100.0. | .......cccovuervrirrves | vovrvererinns 98,674 | ..covvvvnne. 98,674 98,674 09/11/2018|4..........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 09/11/2012| Sinking Fund Redemption 100.0. | .....ccovrvnrrverrens | vonrviinnnad 99,391 | coovvvirn 99,391 99,391 09/11/2018|4...........
649902 ZP  1|NY ST DORM 5.292 3/15/2025.. e 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernerrnrrnerienirnns | v 2,385,580 | ......... 2,000,000 2,385,514 03/15/2025| 1FE......
650035 UZ  9|NYSBABS 4.8103/15/2021........ccccomvvemrrmerireriieinns [ 09/01/2012| Transfer to Hannover. .1,237,250 ,000,000 1,237,179 [ v | v T [l 71| 22,179 | 03/15/2021| 1FE......
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030... e 07/01/2012| Partial Call 100.0........ 185,000 | .oocreeeee 185,000 ...185,000 v | (V1 I 4,604 |01/01/2030| 1FE......
664754 Q9 2| NORTHERN ARIZ UNIV 5.09 06/01/2019.......cccocuer [ vonee 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernerinnreineireerens | ovvis 1,187,840 | ......... 1,000,000 | .........1,187,840 | ....... 1,187,768 | ..coovvvvvrrvrs | cervrrrrnnns ([ [T I (] [T I 1,187,768 | ..o | v T2 | o 72| .. 12,725 | 06/01/2019| 1FE......
676907 QB 7| OHHFATXB 5.32 09/01/2038.........coccvurererermreririnnns [ o 09/01/2012| Partial Call 100.0..........ccovrvvrrrre | ovremrrirerireninreinns | criverienns 510,000 | ............ 510,000 | ............516,375 | ......c.ee.510,020 | oo | vevrverienns [VZ20) TR IO [VZ0)} [ROT EOT 510,000 OO 0] . 27,132 |09/01/2038| 1FE......
795681 GL 3| SALT LAKE CNTY UT 5.28 12/01/2024.........coccovvvrns [ vonee 09/01/2012| Transfer to HANNOVET..........coccoee | voverrerenrrnernerirnes | v 1,734,810 | ......... 1,500,000 | .........1,734,810 | ... 1,734,769 | ..o | e (G T I (/5 D T 1,734,769 | oo | v A1 | 4 | ... 19,800 |12/01/2024| 1FE......
797398 EF  7|SANDIEGO CNTY CA PEN 5.648 08/15/2016......... | ..... 09/01/2012| Transfer to Hannover. 569,185 | ............ 500,000 08/15/2016| 1FE......
812631 HB 8| SEATTLE DRAIN SER-A 5.00 01/01/2024. .109/01/2012| Transfer to Hannover. ..1,245,130 ,000,000 11/01/2024| 1FE......
829594 HT 0| SIOUX FALLS 5.60 11/15/2026 i 09/01/2012| Transfer to HanNOVer...........c.ccoe. | covveriveriinerinnennes | 1,131,810 | e 1,000,000 11/15/2026| 1FE......
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035..........cocccevves [ v 09/15/2012| MBS Paydown 0.931966123....... | cccevvvevrrnerirerirene | cervreiinnnnd 20,806 | ..cccoorenee 20,806 | .ooererernn23,137 | 23,048 [ | s (2,291) 01/20/2035| 1...........
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035..........oocveevees [ vonee 08/15/2012| MBS Paydown 0.933353183....... | cceeveeveevmerrneriiens | cerneerneenns 20,678 | .o 20,678 | coverernenn 22,995 | oo Y78 1 I R (2,277) 01/20/2035| 1...........
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035.........ccovrvvere | corne 07/15/2012| MBS Paydown 0.934731723....... | cccovevivrevriririnns | crvveerenins 23,355 | .o 23,355 | v 25971 | oo 25,872 (2,574) 01/20/2035| 1...........
854489 AR 2| STANISLAUS PENSION 7.15 08/15/2013.... e 08/15/2012| Sinking Fund Redemption 100.0. |. 420,000 | ..ocovnees 420,000 ..435,116 08/15/2013| 2FE......
914440 KZ  4|UNIV MA BLDG AUTH 3.95 11/01/2022 JOVT 09/01/2012| Transfer to Hannover.................. . . 1,123,940 | ......... 1,000,000 | .........1,123,940 | . . N . 11/01/2022| 1FE......
927781 TN  4|VACLGBLDG AUT 5.40 02/01/2026...........coccovrvrere | veree 09/01/2012| Transfer to HANNOVET.........cccvver [ orevvrmrineinnrneiinnn | e 1,761,495 | ......... 1,500,000 | ......... 1,761,495 | ......... 1,761,406 | oo | e (89) | cvvuvererrreeerens | rerereinnrnend (1) T 1,761,406 e | 89 89 | ... 6,750 |02/01/2026| 1FE......
92812Q BJ  5|VIRGINIA STHSG-C 5.4505/01/2018.........cccovvvree | cenee 09/01/2012| Transfer to HANNOVET...........cccees | covvernevnerirerineinns | crrverieens 509,780 | ..coovveen. 500,000 | ....ccoovee 509,780 | ..ccoonnee. 509,740 | ..oovvvevererinens | v [CE0) I I [CT0) ) [T R 509,740 | ..ocvververires | e 40 | o 40 | ........ 9,083 |05/01/2018| 1FE......
93730P  AA 4| WA ST BIOMED BAB 5.231 07/01/2021........ccocovvvrs [ s 09/01/2012| Transfer to HANNOVET.........ccooccoes | covrnrinniinniiiniinns | convins 1,163,630 | ......... 1,000,000 | ......... 1,163,630 | ........ 1,163,585 [ ..ovioveiirnnnis | o (G T [ (1] T 1,163,585 | ..ovvivvrisciies | oo 45 | o 45 | ... 8,718 | 07/01/2021| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . [ 42,020,348 | ....... 37,276,664 | ....... 42,187,811 | ....... 42,147,902 | oo 0] . (86,851) | ..ovverrernenns 0 [ (86,851) | ovorcverncns 0] . 42,019,033 | oo [V 1,315 | o 1,315 |..... 678,580 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/46........c.coccrvrverrvrnns | vevee 09/25/2012| MBS Paydown 0.404987960....... | .cccvvverrvmnrirerirens | e 74,563 | v, 74,563 | oo 53,499 | oo 55,374 | oo | e 2,601 | covoerrereriniene | e 2,601 | oo . 74,563 IO I (1 I 160 [01/27/2046| 1FE......
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/46........ccovvvrerererernes [ e 08/27/2012| MBS Paydown 0.408584124....... | ccccvvevvrenernerirnne | cerneeineinns 87,521 | v 87,521 | e, 62,796 | ..oocvrrnnne 64,997 | ..o | e 2,662 | oo [ e 2,662 | .o . 87,521 v | e (V1 IO 185 | 01/27/2046/| 1FE......
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/48........cocovvvverrerrnes | s 07/27/2012) MBS Paydown 0.412805244....... | ccccovvvevirnrinerrens | e 49,477 | oo 49477 | oo 35,500 | .ovvrrrnnne 36,744 | .o | e 1,338 | e | e 1,338 | oo . 49,477 IO 0 | v 91 | 01/27/2046| 1FE......
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00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032..........ccoures | v 09/25/2012| MBS Paydown 0.179335381........ | cccovvvevremrrverirens | cerierireceienens 241 | s 241 243 | ... 242 (0)] ... [(0)] - 241 OO 0 | s 12 |12/25/2032[ 1FM.....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032........coccouueer | e 08/25/2012| MBS Paydown 0.179822328....... | .cccveerrrerernerinens 2,321 | s 2,321 2,341 | e 2,333 (0)].er [(0)] 2,321 v | e [V I 100 | 12/25/2032| 1FM.....
00077B 4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032........cocouueer | v 07/25/2012| MBS Paydown 0.184512265....... | .cc.covvernevnerirneirnes | cevrnrrineiand 4483 | oo 4,483 | oo 4,520 | v 4506 | oo [ e (162) | o [ e (162) | i 4,483 IO 0 12/25/2032| 1FM.....
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12/25/33 N 09/25/2012| MBS Paydown 0.09791597 6,762 IO I 0 12/25/2033| 1FM.....
000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33.........ccocecvurenns | veree 08/25/2012| MBS Paydown 0.10129718 10,801 0 12/25/2033| 1FM.....
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12/25/33 I 07/25/2012| MBS Paydown 0.106697594 . LA492 | 492 IO I 0]. 12/25/2033| 1FM.....
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17.......cvvvrrvvercenne R.. |09/25/2012| MBS Paydown 0.927531336....... | cccccovvvrevreverncenns | wererrn 1,097,002 | oo 1,097,002 | ......... 1,038,038 | ......... 1,042,912 [ oo | v 12,638 | oo | e 12,638 | oo | e 1,097,002 IO (V1 I 6,418 |03/25/2017| 1FE......
001737 AA 5| AMMC 2004-3A A CLO SSNR FLT 07/25/2016......... R.. [ 07/25/2012{ MBS Paydown 0.814930343....... | ...ccoverevrvivcrenns | wovrnen 554,415 | L 554,415 | .......co..u 534,144 | ........... 534,144 | oo | et LTTA | i | e LTTA | | i 554,415 v [ 0 e 1,171 | 07/25/2016| 1FE......
00174E AG 4| AMMC 2006-6A A2 CLO FLT 05-03-2018..........ccoo.uc. R.. | 08/25/2012| MBS Paydown 0.703219988....... | .cccovevrernrvvnriins | cvrerrreni 237,946 | cooiinee 237,946 | ............ 230,213 | covrvrnee 230,213 | oo | e 542 | | e 4542 | . 237,946 IO I [V I 965 |05/03/2018| 1FE......
00438Q AB  0|ACCR 2007-1 A2 SEQ FLT 02/25/2037 e 08/25/2012| MBS Paydown 0.0..........cccovvviene [ woreermirvcrnnrerinn | crvvreen 462,041 | e 462,041 CABAAAS | | 12,502 [ [ 12,502 [ | s 462,041 OO (1 I 1,066 |02/25/2037| 3AM.....
00438Q AB  0|ACCR 2007-1 A2 SEQ FLT 02/25/2037 e 07/25/2012| MBS Paydown 0.042003689....... [ ..ccoorverrvvrrerinnes | crrererrnn 528,902 | oo 528,902 528,902 IO I (1 I 1,067 | 02/25/2037| 3AM.....
00438Q AB  0|ACCR 2007-1 A2 SEQ FLT 02/25/2037........ccconvvvevurs | conne 06/25/2012| Prior Period AdJUSIMENt.........cc.c. | coveerevnerireriecenee | reerrrinerneninsenens [ e [ | oneeenseesesnnsnns | soevvenenneennnns | oo 198,499 [ | 00 158,499 [ v | e (V1 IR 02/25/2037| 3AM.....
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036...........cce. | coree 09/25/2012| MBS Paydown 0.5048734........... 154,953 | .....cceone. 135,777 | v 138,028 | ..ovvvvevrvcrine | reeennd8,803 | s | 6,803 | i [ 154,953 OO IO (V1 I 424 108/25/2036| 1FM.....
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036..........c..... | venee 08/25/2012| MBS Paydown 0.52205791 219,597 | .o 192,421 | oo 195,611 | v | 012,906 | v | 012,906 | v | v 219,597 OO [V I 540 |08/25/2036| 1FM.....
00441y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036 e 07/25/2012| MBS Paydown 0.54641152 189,037 | oo 165,643 | 168,389 [ oo | e 7,890 | s [ e 7,890 | | v 189,037 IO I (V1 IO 404 |08/25/2036( 1FM.....
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034..........ccccovus | vevee 09/25/2012| MBS Paydown 0.71523787 ..251,787 251,787 0 2,091 [11/25/2034| 1FM.....
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034 B 08/25/2012| MBS Paydown 0.73503091 e 361,749 361,749 v | 0 2,643 | 11/25/2034| 1FM.....
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034.........cccccoouee | e 07/25/2012| MBS Paydown 0.7634681........... | ccccoeeeereerrnernncinnes | cervreinneenn 76,015 | o 76,015 | covieeeren81,391 | 81,736 [ i | 915 [ [ 915 [ . 76,015 IO (V1 I 468 |11/25/2034| 1FM.....
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........cccccevurs | vener 07/15/2012| MBS Paydown 0.592952004....... | ....ccoovverererenennns | wrvverirenes 260,936 | ............ 260,936 | ..........234,190 | ............239,866 | .cooovrvvriverinns | 17,435 | s | e 17,435 | . 260,936 OO [V I 812 |06/20/2031[ 1AM.....
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........ccccoevurs | vever 09/15/2012| MBS Paydown 0.577260684........ | ..c..cccvvevmerrmeernee | eovrerrneenn38,247 | i 38,247 | 34,327 | 035,159 | s | verenenneBB7 [ | veiennnnnnd867 [ RIS TZ A I O 0 06/20/2031| 1AM.....
00505H AA  0[ACST 2006-1A G1 ABS FLT 06/20/2031 N 08/15/2012| MBS Paydown 0.584910159 40,209 O 0 06/20/2031| 1AM.....
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccocore | vonee 09/20/2012| MBS Paydown 0.97339900 30,788 0 12/20/2040| 1FE......
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040 e 08/20/2012| MBS Paydown 0.97504104 e . . . . o e | 27,504 IO 0 12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccocore | venee 07/20/2012| MBS Paydown 0.976683078....... | .cccovverrrmrrirerirens | cervreirnnnnnd 27,504 | .o 27,504 | oo 21,773 | i 61 | e [ e 26) | e | e 26) | . 27,504 OO 0 12/20/2040| 1FE......
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 09/25/2012| MBS Paydown 0.15669359......... | cevereeverrmerrrerinne | cerneerneennd 50,697 | covvvrrnns 50,697 | .oovvvrnens 35,235 | oo 35170 [ oo | e 1,920 | [ e 1,920 | i . 50,697 OO 0 11/25/2035| 1FM.....
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 08/25/2012| MBS Paydown 0.15856513......... [ .ccceerrrerenrinirinins | crvreererinns 46,234 | ..o 46,234 | ..o 32,133 | oo 32,074 | oo | D89 | i [ 589 | . 46,234 IO 0 11/25/2035| 1FM.....
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 07/25/2012| MBS Paydown 0.16027191 394 |..... 394 35,494 IO 0 11/25/2035| 1FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c..e. 09/25/2012| MBS Paydown 0.21061156 5,005 | oo 3,616 | o816 | | 389 [ 389 5,005 I 0 06/25/2037| 6FM.....
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 08/25/2012| MBS Paydown 0.27962321......... [ cecreervrerrernrrnnrinnns | eevvvereneees 11,732 | v 11,732 | e BAT6 | e 11,648 | i | e84 i [ 84 | . 11,732 IO I 0 06/25/2037| 6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 07/25/2012| MBS Paydown 0.294473...........cc. | coververenmermernerirens | coneeineins 11,735 | oo 11,735 | v 8478 | e 11,838 | s [ e 197 | 197 | oo . 11,735 OO 0 06/25/2037| 6FM......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 07/25/2012| Pass-Through LOSS...........cevvvever | voverniemrinernneinns | ceernneinssiessiiesinens | conseessniens 50,357 | coerererinn36,383 [ oo [ | e [ e (V1 SSOUURUOTORTOR URORPORPIURRTURPUUOTR IUPURPIRTOPPOO OO 0 06/25/2037| 6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c.... 08/25/2012| Pass-Through Loss.... W TABTT | 10,600 | s | e | e | e | enenniennen0 | v [ [ | 0 06/25/2037| 6FM......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c..u. 09/25/2012| Pass-Through Loss.... .117,698 0 06/25/2037| 6FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 09/25/2012| MBS Paydown 0.0669591.. ..48,292 88,292 | 40,082 | 81,286 | i | 6,954 | 48,292 IO I 0 05/25/2036( 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 08/25/2012| MBS Paydown 0.07425661......... | ccccevevrerreeeneenns | crrverienns 131,401 | coovernee 131,401 | 1o 109,063 | oo 112,339 | | 019,318 | i | 19,318 | | s 131,401 v | e 0 05/25/2036| 1FM.....
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00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 07/25/2012| MBS Paydown 0.09411295......... , , , 87 [ e [ e 12,276 | oo | v 12,276 | oo . 86,190 OO (V1 I 2,478 | 05/25/2036| 1FM.....
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032................. R.. | 08/07/2012| MBS Paydown 0.321781935....... | ccccovevrererneenrrens | cvrerrnnn 264,325 | ... 264,325 | ..........248,383 | ........... 248,383 | oo | v 16,856 | .ovouveeerireris | e 16,856 | ..ovourrrerins . 264,325 IO [V IO 619 |05/10/2032 1FE......
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032................. R.. [09/07/2012 MBS Paydown 0.313105389....... | .covevervrverivenins | wovrrernn 242,943 | 242,943 | 228,291 | 228,291 | i | v 15,492 | oo | s 15,492 | oo | v, 242,943 v [ 0 05/10/2032 1FE......
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032 .| R.. | 07/07/2012| MBS Paydown 0.331222105....... [ .ccccovevervevmrrvnnnns | crreernen 211,088 | 1iiirrn.211,088 | oo 198,357 | 198,357 [ o | e 2,169 | oo | e 2,169 | o | s 211,088 IO I 0 05/10/2032| 1FE......
020520 XX  5|ALON USA ENERGY TL L+225 06/22/2013........ccoo. | venee 02/22/2012| Prior Period AdJUSIMENL.........ccc. | vorererermrrneriierinee | ceemnrinerneiiiesiinees [ cenesinsesnsssnsssenes | eveesnesssssssssssssns | onssssessesssseesssssns | sossnessessneess | evsnessnsenessnee | e 0 [ eoreeeemieiens | eeeeeeeeneeseessesees | eeerensesneinnes | enee 0 06/22/2013| 4FE......
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 09/25/2012| MBS Paydown 0.28239972 574 |..... 574 24,361 IO I 0 06/25/2036| 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 08/25/2012| MBS Paydown 0.287149284 575 |..... 575 | oo . 27,886 IO 0 06/25/2036| 1FM.....
02146T AL 1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 07/25/2012| MBS Paydown 0.291902877 500 |..... 500 | .o . 25,539 IO O 0 06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 07/25/2012| Pass-Through LOSS...........ccc...... X 864 | oo [ e [ e | s (V1 I IO 0 06/25/2036| 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 08/25/2012| Pass-Through LOSS........c.ccueveerer | covernerenmernenineeinnee | eeermennsernerinenennees | evnerinnenen 19,680 | i 13,289 | i | v [ e [ e 0 | eevveeeereen | eeveeeieenreesiesienns | cveeeeieenseniis | oo 0 06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 09/25/2012| Pass-Through LOSS...........cvurvvees [ overnrnnennnnnnneninnns [ rerveerernnnsernninns | ervrinennnnn23,135 | i 15,587 | v | e | e | vevee (V1 SOOI ORORPORPTORRPURPUORTR IUSUTPIOTRTRRPOO OO 0 06/25/2036| 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | voveerrenererieriiee | ceemreiserneiieniinees [ cenenissesnsssnssenes | e | oesssessesssseessnssns | sosrnessnessnees | evnessnssnensnee | e (V1 T v | e 0 06/25/2036| 1FM.....
023654 AW 6 |AMER WEST AIR 1999-1 7.93 01/02/2019........ccccoee | venee 07/02/2012| Sinking Fund Redemption 100.0. | .....ccvrvvereneinns | covverienns 324,664 | ........... 324,664 | ... 342,114 | oo, 339,283 | .oviveerieriiens | e (1,662) [ oo | v (1,662) [ .oovvvnireinne . 324,664 IO 0 01/02/2019| 4AM.....
02503Y AF 0| AMERICAN CAPITAL 8.96 12/31/2013.........ccconvvvvuns [ o 08/22/2012| Call 100.0........vvverrerirririnrirens | veverrrrieninerienirene | v 6,400,000 | ......... 6,400,000 | ......... 6,400,000 | ......... 6,384,344 | ...cooovvivcns | e 15,656 | ..o | v 15,656 | ..oveevrveriens | e 6,400,000 OO 0 12/31/2013| 4FE......
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 09/25/2012| MBS Paydown 0.498011187 7,884 S 0 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 08/25/2012| MBS Paydown 0.50063907 11,533 0 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 07/25/2012| MBS Paydown 0.504483512 8,850 e | 0 10/25/2046| 1FM.....
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB.........cccccere | . 09/25/2012| MBS Paydown 0.196967185....... [ ..ccoevrerevrnrrerinnes | vereerenneren87,259 | 87,259 | o TAB61 | o TAB6T | s | e 3,192 | o [ e 3,192 | . 87,259 IO 0 02/25/2045(1Z........
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB................. | c.... 08/25/2012| MBS Paydown 0.199281746....... | .ccoovvvvrreneriverrnne | corvrrennee TTT35 | el 71735 | 086,512 | 086,512 | s | v 1,645 | v | e 1,645 [ .o . 77,735 IO I 0 02/25/2045| 1Z........
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB.........cccccore | . 07/25/2012| MBS Paydown 0.201343691 767 |..... 767 | oo . 73,222 S 0 02/25/2045| 1Z........
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045... B 09/25/2012| MBS Paydown 0.23609943 401 | ... 401 37,166 v [ 0 06/25/2045( 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045...........ccccovvovure | evee 08/25/2012| MBS Paydown 0.23813259 388 |..... 388 40,677 0 06/25/2045| 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045... e 07/25/2012| MBS Paydown 0.2403578 330 |..... 330 40,002 IO 0 06/25/2045( 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045..........cccooruvernes | wevee 06/25/2012| Prior Period AdJUSIMENt.........ccc. | o | v | e e | e | e | oo [ [T I ({7 - OO (V1 IR 06/25/2045| 1FM.....
02660T EQ 2|AHM 2005-2 4A1 SEQ FLT 09/25/2045...........ccoouvne | cevee 09/25/2012| MBS Paydown 0.27353082......... | ccceeeeeevnerrnerirens | cerneerneenns 36,104 | ..coovvvnneen 36,104 | ..coovvrnees 30,147 | oo 30,147 821 |..... 821 [ . 36,104 OO (V1 IO 134 | 09/25/2045|1Z........
02660T EQ  2|AHM 2005-2 4A1 SEQ FLT 09/25/2045...........ccoovus | cevne 08/25/2012| MBS Paydown 0.27659179......... | ceeeeeeeeeemeenerirene | ceneerneenas 53,426 | ..coovrrnnen. 53,426 | ..coorernns 44,611 | oo 4,611 | | e 3,567 | oo [ e 3,567 | .o . 53,426 IO 0 | v 99 |09/25/2045| 1Z........
030096 AG 6|AMER STORES CO 7.90 05/01/2017 e 09/14/2012| WELLS FARGO BROKERAGE... | ....cccovvrverirerirans | ovirin 1,413,750 | ......... 1,500,000 | .........1,776,652 | .........1,638,336 | ....cccccrmvrrurrs | e (16,203) | ..ovvvverrernes 1,622,132 | oo ..(208,382) | ...(208,382) | .....104,675 |05/01/2017|4FE......
03073E AD 7 |AMERISOURCEBERGEN 5.625 9/15/12... e 09/15/2012| Maturity 100.0.........ccvverererrennee . 1,000,000 | ......... 1,000,000 59 |..... 1,000,000 IO 0 . 56,250 |09/15/2012| 1FE......
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27.......ccovvrurivres | core 09/25/2012| MBS Paydown 0.092218795....... [ .ccovvrermrrnvermnnens | covrvvereirenns 1913 | s 1,913 | e 1911 | 1,905 | | v L/ IO [P LA I 1,913 IO I (1 I 116 {03/25/2027| 1FM.....
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27......ccoovvverevernes [ v 08/25/2012| MBS Paydown 0.092696983....... | ..ccovvvverrerereeenee | veerirernerenns 2,163 | oo 2,163 | v 2,161 | 2,155 [ | e, LS [T IO LI - 2,163 OO (VN I 117 | 03/25/2027| 1FM.....
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27......ooovvvorerracs [ 07/25/2012| MBS Paydown 0.093237782....... | cccoveenvirrienrrinns 2,228 | oo 2,228 | civiirernn2,226 | 2,219 [ | s LS [T IS LI - 2,228 IO 0 | covvere 105 |03/25/2027| 1FM.....
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27.. e 09/25/2012| MBS Paydown 0.219143344....... [ oo | creereenn 115,590 | i 115,590 - (V1 I 6,563 | 10/25/2027| 1FM.....
03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17......covvverevmrins [ e 09/24/2012| MBS Paydown 0.12409770 ..545,808 0 2,926 |05/24/2017| 1FE......
03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17.. B 08/24/2012| MBS Paydown 0.15620405 679,811 | ............628,825 | ...ce0.e00.667,636 | oo | e 15,513 | s | e 15,513 | i | 879,811 | i | e 0 3,242 |05/24/2017| 1FE......
03702L AA  6|AHR 2002-CIBC A CDO FLT 05/24/17......cocvverrmrine | e 07/24/12012| MBS Paydown 0.19619291......... | ceeveuvrvrerreeerneenns | cvverienns 778,335 | oo 778,335 | oo 719,959 | .o 764,395 | ..o | 016,800 | oo | e 16,800 | oo | s 778,335 v | e (V1 I 3,245 | 05/24/2017| 1FE......
037028  AA 1| AHR 2002-2A A CDO FLT 12/24/2017 ......oovvvesvrnries | 09/24/2012| MBS Paydown 0.0.........cocuveerrere | orremrereenineineinns | cvreerienas 481,124 | ...o.o... 481124 | ............ 446,243 | ............ 481,124 | oo | e [ (V1 ORI ISP 481,124 IO (V1 I 3,375 | 12/24/12017| 1FE......




Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

8'6030

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)
037028 AA 1| AHR 2002-2A A CDO FLT 12/24/2017........rvvevvvvnnns | v 08/24/2012| MBS Paydown 0.048112401........ | ccccovrvrreviereneinns | cvverienns 754,830 | .......c.... 754,830 | ...cooonee. 700,105 | ..coooneee. 754,830 | ..o | e [ e (V1 PRI ISR 754,830 OO 0 5,295 | 12/24/2017| 1FE......
037028 AA 1| AHR 2002-2A A CDO FLT 12/24/2017......ccorvvevvrnrnns [ o 07/24/12012| MBS Paydown 0.123595421........ | ccccovvvrereerenernns | crrverirenes 208,125 | .coounven. 208,125 | .ooverennee 193,036 | ..oovvvvnee 208,125 | ..o | e [ e (V1 I . 208,125 v | e (V1 I 1,313 |12/24/2017| 1FE......
03840P AC 6 |AQUILA INC VIR 11.875 07/01/2012......ccveriervrirnens [ 07/01/2012| Maturity 100.0.........cvourerereriiens | eeremeereenieeiseiiens | cvveerienes 905,000 | ..coovneen. 905,000 | .....cenee 891,425 | ............ 903,000 | ..ovvererireririnns | e 2,000 | oo [ e 2,000 | oo | s 905,000 IO 0 [ 107,469 |07/01/2012| 2FE......
03938L AL 8| ARCELORMITTAL 9.00 02/15/2015.......c.crvverrernnne R.. | 08/02/2012| MORGAN STANLEY & CO......c. [ rvverererrerrrinirins | v 3,288,750 | ......... 3,000,000 | ........ 2,967,930 | ......... 2,980,067 | .ovoovveerierine | e 3476 | oo | s 3476 | oo | s 2,983,543 | ..oovvvvrnnnns [ e 305,207 |..... 305,207 |..... 267,583 |02/15/2015| 2FE......
DEUTSCHE MORGAN
040447 AJ  5|ARISTOTLE HOLD INC ESRX 3.90 02/15/2022........ | ..... 09/12/2012| GRENFELL [ | e 5,356,750 | ......... 5,000,000 | ......... 4,892,350 | ......... 4,892,350 [ .o | s 5,362 [ .corvrrveriviiins | e 5,362 [ .o | e 4,897,712 | oo | e 459,038 |..... 459,038 |..... 118,083 |02/15/2022| 2FE......
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024............cccouveres | cevne 07/15/2012| Paydown 100.0........ccoeverrermrrine | covrreereersenienennee | veererennenen 8,572 | o 8,572 | oo 8,572 | oo 8,572 | oo | e [ (V1 I 8,572 OO [V IO 248 [10/15/20241...........
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024...........c.ccouvnes | ceve. 08/15/2012| Paydown 100.0..........vveriernrrins | ceveremrieeinerieniees | ceernreineia 8,607 | .coovvrrrnne 8,607 | .oovrrrrinen 8,607 | .covverrrnnnns 8,607 | oo | e [ (V1 I 8,607 IO 0 | oo 284 [10/15/20241...........
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024...........cccouvees | cevee 09/15/2012| Paydown 100.0........ccoueverrermirene | correerrnerierienennee | veevererneien 8,643 | oo 8,643 | oo 8,643 | oo 8,643 | ..o | e [ (V1 I 8,643 OO [V I 321 [10/15/20241...........
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. | ..... 09/25/2012| MBS Paydown 0.941076755....... 280,079 IO I 0 | v 831 |07/25/2036
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. | ..... 08/25/2012| MBS Paydown 0.956464038....... 207,020 O 0 07/25/2036
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. | ..... 07/25/2012| MBS Paydown 0.967837519....... revnerenenensnnennens | coneeneennn 159,542 | 159,542 | 103,672 | e 111,367 | | 2,585 | | 2,085 | s | s 159,542 IO 0 07/25/2036
049164 AK 2| ATLAS AIR 98-1 A 7.38 01/02/2018.. .| 07/02/2012| Sinking Fund Redemption 100.0. 19,254 0 01/02/2018
049164 AK 2| ATLAS AIR 98-1 A 7.38 01/02/2018.. 08/02/2012| Sinking Fund Redemption 100.0. | .... 49,500 IO I 0 01/02/2018
049164 AK 2| ATLAS AIR 98-1 A 7.38 01/02/2018.........ccovvermvrernens [ v 09/02/2012| Sinking Fund Redemption 100.0. 60,679 OO I 0 01/02/2018) 3...........
049164 AU  0|ATLAS AIR 99-1 A-1 7.20 01/02/2019......cvvvvrvvrers | veree 07/02/2012| Sinking Fund Redemption 100.0. 20,736 IO I 0 01/02/2019| 3...........
049164 AU  O|ATLAS AIR 99-1 A-1 7.20 01/02/2019.......ovveevrrverer [ o 08/02/2012| Sinking Fund Redemption 100.0. 60,149 IO 0 01/02/2019) 3...........
049164 AU  O|ATLAS AIR 99-1 A-1 7.20 01/02/2019.....cccvvvvvcrers | venee 09/02/2012| Sinking Fund Redemption 100.0. 80,715 I IR 0 01/02/2019| 3...........
049164 BE  5|ATLAS AIR 00-A 8.707 01/02/2019........oevevvvmrrernnns [ v 08/02/2012| Sinking Fund Redemption 100.0. 26,228 e | 0 01/02/2019| 3............
049164 BE  5|ATLAS AIR 00-A 8.707 01/02/2019........ovvorvemerernens | e 09/02/2012| Sinking Fund Redemption 100.0. 26,418 IO 0 01/02/2019| 3...........
053773 ZZ 3| AVIS TRANCHE B TL LIBOR+500 9/22/2018... 07/31/2012| Paydown 100.0.............. 5,000 5,000 4,902 152 |..... 152 5,000 IO I 0 09/22/2018
053773 ZZ 3| AVIS TRANCHE B TL LIBOR+500 9/22/201 .| 06/30/2012| Prior Period Adjustment. . 0 0 09/22/2018
05377R AC  8|AESOP 2009-2A A ABS 5.68 02/20/14 e 09/20/2012| MBS Paydown 0.833333333 4,833,333 ..4,833,333 4,859,451 | s [ e (17,275) [ ovvvevereceirnen | v (17,275) | ovvvorerrerirnee | e 4,833,333 IO 0 02/20/2014
054937 AE  7|BB&T CORPORATION 5.20 12/23/2015.......ccccouvvurs | vevee 09/01/2012| Transfer to HANNOVET..........cccover [ overrvrvrinrinenniinnns | coveinns 1,109,271 | ........ 1,000,000 | ........1,109,271 | ......... 1,109,182 | oo | e (1)) TSRS ISR (1) S 1,109,182 e | 89 89 12/23/2015
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB....... |..... 09/25/2012| MBS Paydown 0.048605852....... | ..ccovveurrveerrerenee | woverns 1,194,468 | ......... 1,194,468 | ........1,121,665 | ........ 1,122,112 [ e | v 94,497 | oo | e 94,497 | oo | v 1,194,468 OO 0 02/25/2047
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB....... | ..... 08/25/2012| MBS Paydown 0.060825471....... | ccccvvverremrinerrene | oriis 1,046,346 | ......... 1,046,346 | ...........982,571 | ........... 982,963 | ...ovvvreiiecns | e 70,816 | oo [ v 70,816 | oo | v 1,046,346 IO 0 02/25/2047
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB....... | ..... 07/25/2012| MBS Paydown 0.071529782....... | ccccevrvrerererernennns | crvverirenns 422,697 | ..o 422,697 | ...........396,934 | ............ 397,092 20,731 |..... 20,731 | oo | s 422,697 OO 0 02/25/2047
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB....... | ..... 06/25/2012| Prior Period AdJUSIMENL.........ccc. | coverrrermrinerieriies | ceenerineineiiieninees [ ceresiseissssiinsssnenes | eneesnesssssnsisnsssns | osseseessessseessnssns | sesssesssesenesss | cvsnessimsesnessnne | onee (V1 I IO 0 02/25/2047
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 09/26/2012| MBS Paydown 0.319293716....... 493 | ... 493 | e . 29,797 IO I 0 04/26/2037
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 08/26/2012| MBS Paydown 0.321552408....... [ .cccovvvereercnrrercnn | crvvrennn 115,895 | 115,895 | o 107,120 | e 109,718 | s | e 1,651 | oo | v 1,651 [ e | e 115,895 IO 0 04/26/2037
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 07/26/2012| MBS Paydown 0.3303376609....... [ ..ccoorvrrvervrrerinns | wrvereeeenn317,235 | 100i0317,235 | 10293,214 | 100.300,328 | oo | 013,282 | s | s 13,282 | o | v, 317,235 OO I 0 04/26/2037
05531U AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36. .109/26/2012| MBS Paydown 0.67307895......... | ccccevrvrerereeerneenns | cerverirenenn 76,165 | i 76,165 | o 57,124 | 059,637 | s | e 11,378 [ | i 11,378 76,165 0 08/26/2036
05531U AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36. 08/26/2012| MBS Paydown 0.687215061.. 643 28,841 IO 0 08/26/2036
05531U AF 7 [BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36............. | ..... 07/26/2012| MBS Paydown 0.692567851........ [ .ccvervierrernrrnerinins | vrvveererinns 52,345 | .o 52,345 | oo 39,259 | .oviieerrnB0,986 | oo | e BT8T | [ i 5,787 [ oo . 52,345 IO I 0 08/26/2036
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 09/26/2012| MBS Paydown 0.385316112....... | ccccevvvrereerernennns | crvverireens 131,981 | v 131,981 | v 129,012 | v 129,306 365 |..... 365 | | e 131,981 v | e 0 06/26/2035
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 08/26/2012| MBS Paydown 0.394617028....... | .cccovvernerierirneinns | coverienns 194,120 | ..ooeveneee 194,120 | coooovvnneee 189,753 | covvrers 190,186 | .ovovvvrevrcries | e 2,915 | o | e 2,915 | e | s 194,120 v | e 0 06/26/2035
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05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 07/26/2012| MBS Paydown 0.408296979....... | .ccccovrvrerirerenrnnns | cvvverienns 327,263 | ............ 327,263 | ...ooonce. 319,899 | ............ 320,629 | ..ovvveriiriiins | e 5168 | .o | s 5,168 | ..ooovrveri . 327,263 OO 0 06/26/2035| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 09/26/2012| MBS Paydown 0.375739752....... | cccevrveerereeerneennns | crverireens 413,813 | v 413,813 | .o 388,985 | ............ 384,220 23,084 |..... 23,084 | .oooovvcrrers | s 413,813 v | e 0 11/26/2036| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 08/26/2012| MBS Paydown 0.38864239......... | ccccovevrnerrerirneians | cereerienns 100,727 | cooovvreneee 100,727 | covveerr 94,684 | 93,524 | i | 859 | i [ 859 | | s 100,727 IO 0 11/26/2036| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 07/26/2012| MBS Paydown 0.391783054....... | .ccccovvevrrverrerrnns | vveerererni212,606 | ooireerrn212,606 | ..orrrn 199,849 | i 197,401 | s | v 1,454 [ | i 1454 | i | 212,606 IO I 0 11/26/2036| 1FM.....
05532C AN 9 [BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 06/26/2012| Prior Period AdJUSIMENL..........ccc. [ orrrvrieierieienes [ rerrriinsissisnesiiene [ e | vevesssnesssssssennns | sesessssessesssessnnss | svvnmssssisnsiesiens | svvessenesa(879) | vovvverrereeieries | cvererrenessl8758) | vevererirerienns [ cvrveresiseiiesssiinns [ onvseiiesienins | vevee 0 11/26/2036| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 09/27/2012| MBS Paydown 0.45036534 294,038 IO I 0 06/27/2037| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 08/27/2012| MBS Paydown 0.464165402....... | ..ccovvvrererererneenns | crrverirenns 182,364 | ...occvvnnee 182,364 | ..oveveneee 177,349 | oo 177,430 544 | ... 544 | oo | s 182,364 v | e 0 06/27/2037| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 07/27/2012| MBS Paydown 0.47412682......... | ccccovvenernerrneians | cereerienes 224,438 | ............ 224,438 | ............ 218,266 | ............ 218,366 | ..oovverirciinns | e 1,662 [ oo | e 1,662 [ .ovveieiciinne . 224,438 IO 0 06/27/2037| 1FM.....
05532E AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ..... 09/26/2012| MBS Paydown 0.394911749....... | cccovvvvvrvviriverrens | v, 149,042 | e, 149,042 | ............ 144,757 | ccvvvvne 145,557 975 | ... 149,042 IO I 0 06/26/2037| 1FM.....
05532E  AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ..... 08/26/2012| MBS Paydown 0.405954328....... [ ..cccoovovevevrvrrerinns | creerenn 162,282 | i 162,282 L A58,488 | [ e 1,333 | s ...162,282 OO 0 06/26/2037| 1FM.....
05532E  AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ... 07/26/2012| MBS Paydown 0.417977925 e 974 | e ...143,537 722 ... ...146,974 IO I 0 06/26/2037| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 09/26/2012| MBS Paydown 0.787617892....... | .cccoeevervevrrerinn | crrerenn 193,959 | 000 193,959 | ... 191,049 | e 191,391 | oo | e 1,468 | ..o 193,959 IO I 0 03/26/2036| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 08/26/2012| MBS Paydown 0.811294502 70,532 O 0 03/26/2036| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 07/26/2012| MBS Paydown 0.819904332 75,931 IO I 0 03/26/2036| 1FM.....
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... | ..... 09/26/2012| Pass-Through Loss N (V1 IO 167 | 06/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 09/26/2012| MBS Paydown 0.32324438 180,215 0 e 8,112 | 03/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 08/26/2012| MBS Paydown 0.339462429 ...130,946 S 0 5,240 |03/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 07/26/2012| MBS Paydown 0.351246609 44,930 IOV I (V1 I 1,573 |03/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 09/26/2012| MBS Paydown 0.154789472 1,000 IO 0 | s 39 |07/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 08/26/2012| MBS Paydown 0.158038397 2,296 | (01 IO 80 |07/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 07/26/2012| MBS Paydown 0.165498799 1,573 OO I (01 I 48 |07/26/2037| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 09/26/2012| MBS Paydown 0.41432431 62,333 0 ... 2,493 |12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 08/26/2012| MBS Paydown 0.418184421 e . 63,636 v [ 0 2,545 |12/26/2036( 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 07/26/2012| MBS Paydown 0.422125194....... | ccccovvvnevererenrinns | cvverirenns 462,504 | ............ 462,504 | ...........459,035 | ............ 459,726 | ...ooovvvvvvrcvei | e 2,560 | oo [ e 2,560 | oo | s 462,504 OO 0. 16,188 | 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 06/26/2012| Prior Period AdJUSIMENL.........cccc. | coeveerenrrnerierinnee | ceermerineinerieninens | cennreseessssnssenes | eveseneesssinsssenins | onsssnessssessesssssns | sosssessesssnens | eevoessnens ({1570 [T ISR ({1574 I— OO (V1 IR 12/26/2036| 1FM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... | ..... 07/26/2012| MBS Paydown 0.964309606....... | ...ccccovereerrrrerinn [ corvireenenn2,205 | ciiiiiiinnn2,205 | v 1,984 | 1,990 | i | 3 s [ i34 | 2,205 IO (V1 IO 68 | 11/26/2035| 1AM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... |..... 09/26/2012| MBS Paydown 0.962901049 2,018 IO 0 11/26/2035| 1AM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... |..... 08/26/2012| MBS Paydown 0.963592735 2,092 IO 0 11/26/2035| 1AM.....
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035................ | ... 09/26/2012| MBS Paydown 0.818341207....... [ .cccovvvervvvererinnes | crrererrnn 233,309 | oo . 233,309 SO 0 12/26/2035|1Z........
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035................ | ..... 08/26/2012| MBS Paydown 0.835921585....... | ...cccovverermrrerinnes | vevererennen 95,060 | oo , , , . 95,050 S 0 12/26/2035| 1Z........
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035............c.o. | . 07/26/2012| MBS Paydown 0.843083814....... | .cccoovvvvriniiivcrrans | e 193,140 | e, 193,140 | oo 191,691 | 192,627 | oo | erveeenene(280) | v [ verreeernn(280) | v | v 193,140 v | 0 12/26/2035|1Z........
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 08/26/2012| MBS Paydown 0.842842308 207,048 207,048 IO 0 3,999 |02/26/2036| 1FE......
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 09/26/2012| MBS Paydown 0.79896903 ..888,609 888,609 0 . 19,341 | 02/26/2036| 1FE......
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... |..... 07/26/2012| MBS Paydown 0.853064889....... | ...ccccovvreviriverrens | wovrnennn 156,579 | e, 156,579 B 0 2,642 |02/26/2036| 1FE......
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 09/26/2012| MBS Paydown 0.810211565....... [ ..ccoevvrerererreronns | vrvvrerereene88,573 | o 88,573 | o 83,923 | .o 207,377 | oo | e 2,138 | oo | e 2,138 | S (V1 I 3,546 |10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 08/26/2012| MBS Paydown 0.832287914....... | .cccoeivrvernnverinns | vevvverenenen 71,586 | o, 71,586 | oo 67,827 | ovvvvrrnn 67,876 681 |.... (51X I R . 71,586 IO IO 0 2,866 |10/26/2035| 1FM.....
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05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 07/26/2012| MBS Paydown 0.839513684....... | ...oocvverreververrnee | cevvrrienneec 71,523 | il 71,523 | i 87,768 | e 67,817 621 |..... 621 | oo 71,523 | o [ 0 2,505 |10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 09/26/2012| Pass-Through LOSS..........cvcveerer | covernerenmermerinenenee | weevmeeinsernerineninees | oveennenenn 130,137 | 0000 123,305 | oo | e [ erveeineeneniies [ e (V1 SUUORORORTORN PTORTORTORTORROOTR IVPURIRPRRTO PO 0 5,210 | 10/26/2035| 1FM.....
05533N  DJ  0[BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... |..... 09/26/2012| MBS Paydown 0.909728989 855 |..... 855 [ i 48,790 [ ..oovevircins [ 0 11/26/2035|1Z........
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 08/26/2012| MBS Paydown 0.914332709 48,624 | ..covvvvrerrns | e 0 11/26/2035| 1Z........
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 07/26/2012| MBS Paydown 0.91892069 48,337 0 11/26/2035
05534D AU 9[BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... |..... 07/26/2012| MBS Paydown 0.957230156 1933 | 162,933 | 143,381 | 143,381 | | e 1,014 i [ e 1,014 | | 162,933 | oo [ 0 01/26/2036(1Z........
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 09/26/2012| MBS Paydown 0.928245689....... | ..c.coocvnerrirenernns | crrverienns 158,626 | ....ccooeee 158,626 | ...cvvvee 139,591 | 1oiieeen 139,591 | e | el TATA | s | vl TATA | i | s 158,626 | ....vvvvrverens | e 0 01/26/2036| 1Z........
05534D AU  9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 08/26/2012| MBS Paydown 0.937526433....... | ccccoveernerierineinns | cerverienes 336,776 | .coovnen. 336,776 | ..o 296,363 | ..o 296,363 | oo | 21857 [ | e 21857 [ [ e 336,776 | .ccvvvrierinns [ 0 01/26/2036| 1Z........
05535D BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35.........cocovuvree | vener 08/25/2012| MBS Paydown 0.157751452 44,909 | ..oovvivrerrns | e 0 12/25/2035| 1FM.....
055350 BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35.........cocoovvvrne | veves 07/25/2012| MBS Paydown 0.162326543 9,022 | oo | e 0 12/25/2035| 1FM.....
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.......cc.ccccrvns | vevee 09/26/2012| MBS Paydown 0.817260709 297,044 | .oovoveeeinns [ 0 03/26/2037| 1FM.....
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.........ccccovet | e 08/26/2012| MBS Paydown 0.831948423 387,797 | v 389,009 | ............388,568 |....cccoonrunne. 387,797 | e [ e 0 03/26/2037| 1FM.....
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.........cccooee | oo 07/26/2012| MBS Paydown 0.851123526 289,766 | ............. 290,672 | ..ooe0n290,342 | oo 289,766 | ...coovreerins [ 0 03/26/2037| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... | ..... 09/26/2012| MBS Paydown 0.791619792 942,287 | ....ocoecd 877,505 | ..........878,122 | oo | 288,848 | i | e 8,848 | [ 942,287 | ..cvovrvevres [ 0 01/26/2047| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... | ..... 08/26/2012| MBS Paydown 0.846859996 ....79,980 79,980 | covvvererirenn [ s 0 01/26/2047| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... | ..... 07/26/2012| MBS Paydown 0.85154871 ..103,671 ...103,671 0 01/26/2047| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 09/26/2012| MBS Paydown 0.928966375 288,467 | , 288,467 | .oovvervires | e 0 05/26/2036| 1Z........
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 08/26/2012| MBS Paydown 0.942776572 297,726 | ............ 276,886 | ....ccoonc. 276,886 | ...oocvevrercrrere | e 1721 [ e | e 1721 [ 297,726 | .coovveererrns | e 0 05/26/2036( 1Z........
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 07/26/2012| MBS Paydown 0.957030035 441528 | ........... 410,621 | ..oovvvve 410,621 | oo | e 10,322 | oo | s 10,322 | oo | s 441,528 | .o | e 0 05/26/2036| 1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... 07/26/2012| MBS Paydown 0.966750593 125,789 | coovvveneee 110,694 | ..oovvvnne 110,694 166 |..... TS TS ISP 125,789 | ovvvvevereens [ e (VN IO 892 |11/26/2035(1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... |..... 09/26/2012| MBS Paydown 0.944347838 343,947 302,673 | oo | e 59,148 | oo | v 59,148 343947 | [ 0 11/26/2035|1Z........
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... | ..... 08/26/2012| MBS Paydown 0.95956538 ..162,400 380 |... 380 0 11/26/2035
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... | ..... 09/20/2012| MBS Paydown 0.98935399 219,883 | ..o 181,678 | 1ot 181,678 | i | v 29,715 | oo | e 29,715 | oo | 219,883 [ s [ 0 | v 76 | 11/20/2036| 1Z........
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... |..... 08/25/2012| MBS Paydown 0.53084752......... | ccccovrvvevirerernninns | crvvnriceneen 1,215 | s 1,215 (5)].enr (5) | vevrrrrererrnenn | wrvrrerrenenen 1,215 [ | e 0 | s 24 103/25/2036| 1Z........
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 07/25/2012| MBS Paydown 0.53088845......... [ .cccoeovrerenrrerinns | vevvrerennn 67,443 | (i 67,443 | ..o AT BAT | AT547 | oo | e 8,234 | oo | e 8,234 [ oo | ceverrereenn 67,443 | i [ (V1 I 1,010 |03/25/2036| 1Z........
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ | ... 09/25/2012| MBS Paydown 0.19395704......... 323,753 | ...........235,935 | oo 235,935 | .o | e 38,898 | ..o | i 38,898 | ..o | 323,753 [ s [ 0 e 1,824 | 05/25/2035( 1AM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ | ..... 08/25/2012| MBS Paydown 0.20043209 400,183 63,076 |..... 63,076 | ..oovvverrerrs | rerreenid00,183 [ s [ 0 2,009 |05/25/2035| 1AM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ | ..... 07/25/2012| MBS Paydown 0.20843574 382,437 | i 278,701 | e 278,701 | e | e 55,628 | ..o | i 55,628 | ..ovrvvrrverins | rerrnenn 382,437 [ s [ (V1 I 1,682 |05/25/2035| 1AM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccocoovvres [ vonee 09/25/2012| MBS Paydown 0.34847812......... 134,921 | ooirre95,264 | 92,105 | oo | e 13,206 | oo | s 13,206 | oo | e 134,921 | oo [ (1 I 403 | 05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccccruvns | coree 08/25/2012| MBS Paydown 0.35371188......... 166,773 22,775 | ... 22,775 | oo | s 166,773 | oo | e 0 05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........coucrvres | coree 07/25/2012| MBS Paydown 0.3601812........... 159,377 | oo 112,532 | 10 108,800 | oo | e 17,608 | oo | e 17,608 | oo | v 159,377 | oo [ e 0 05/25/2035( 1FM.....
05948X 58  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... | ..... 09/25/2012| MBS Paydown 0.1710273 28,880 | .oovvererenien [ e 0 04/25/2034| 1FM.....
05948X 58  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... | ... 08/25/2012| MBS Paydown 0.17332761 84,144 0 04/25/2034( 1FM.....
05948X 5S  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... | ..... 07/25/2012| MBS Paydown 0.18002961 , 50,979 | v [ 0 04/25/2034( 1FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ | ..... 09/25/2012| MBS Paydown 0.46858626......... | ..c..ovvvnevenerencenns | vervrnerrnennn8,395 | oo 8,395 8,395 | oo | s (V1 I 346 |06/25/2033( 2FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ | ..... 08/25/2012| MBS Paydown 0.47852104......... | ccccovvrerrnrrcrerinens | cvvrvrrinenenn 3,892 | i, 3,892 3,892 | v | e (V1 I 143 | 06/25/2033| 2FM.....
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05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ | ..... 07/25/2012| MBS Paydown 0.48312705......... | cccoovvenrrverrerrnee | cevvrrennenn 10,625 | i 10,625 | 110,851 | i 10,959 | s | v (888) | evvveverrrvrrrie | v [(:1515)) - 10,625 | oo | e [V I 341 |06/25/2033| 2FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ | ..... 09/25/2012| MBS Paydown 0.14493455......... [ .ccovvovvererveveriens | cvrirrreeenne8,319 | 8,319 | 8,403 | 8,342 | e | e (VX )] I I (1,123) [ e 8,319 | oo [ e [V I 343 |06/25/2033( 1FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ | ..... 08/25/2012| MBS Paydown 0.15397404......... | ccccoeovreernrreriens | cvrvvrreeenenn 3,857 | 3,857 | 3,896 | o 3,867 | e | s (1<) T I (LK) —— 3,857 | o | s 0 06/25/2033| 1FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ | ..... 07/25/2012| MBS Paydown 0.15816496......... | .cccoerererrerrnrernns | vrerrenen 10,529 | 110,529 | 110,635 | 110,558 | o | e (1,396) [ ..o 10,529 [ .oovvvveveiiens [ e 0 06/25/2033| 1FM.....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......cvvvevene [ o 09/25/2012| MBS Paydown 0.58998365 .3 9,953 0 11/25/2033| 1FM.....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......cccccvuvene [ v 08/25/2012| MBS Paydown 0.5910895 87,420 | .o 87,420 | i 87,873 | T T1T | e [ v, (427) [ overerrrrririrnine 67,420 | .ooovivrrieni | o 0 11/25/2033| 1FM.....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......cccemevene [ o 07/25/2012| MBS Paydown 0.59858085......... | ..cccvevrererererneenins | crrerireens 188,783 | ...........188,783 | ............ 190,051 | ............ 189,614 | ooivviriiinins | e (RIRCICK) T SURI I (RIS R 188,783 | oo | e 0 11/25/2033| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 09/25/2012| MBS Paydown 0.04470592 767 | ... V(T4 I— 22,961 | oo [ s 0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vooee 08/25/2012| MBS Paydown 0.04899765......... | .cccovvvvvrineriverrene | eervrrieerene38,379 | 035,379 | 31,267 | i 34277 | s | v 1,183 [ e | e 1183 | e 35,379 | oo [ e 0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 07/25/2012| MBS Paydown 0.05561063......... [ ..ccoevrereernrrernnen | vereerennrn06,203 | i 66,203 | o 58,507 | oo 84,139 | o | e 2,213 | e [ e 2,213 66,203 | ..oocvieriinnins [ e 0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ooe. 06/25/2012| Prior Period AdJUSIMENt........ccc. | o | e [ e | | o | oo | e | o (V1 SOOI ORORPORPTORRPURPUORTR IUSUTPIOTRTRRPOO OO (01 T 11/25/2035| 1FM.....
05949T AX  7|BAFC 2006-1 1A23 PAC 5.75 01/36 6R-1........coccoevee | cevne 09/01/2012| Transfer to Hannover..........c.ccoe. | voeevevvneriverirevrnee | 1,846,876 | .........2,000,000 | .........1,846,876 | ......... 1,846,876 [ ...coovvrecrenes | veveverreiinnins [ e (V1 TR ISP 1,846,876 | ....ccoovvrvvrrns | conne 0 9,583 |01/25/2036| 2FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 09/20/2012| MBS Paydown 0.29331986......... | cccccoevecriivnivcrnnns | ceereennn.66,370 | ............66,370 | ..............55,087 | oo 50,390 66,370 | .ooeverrirenn [ s 0 e 1,418 | 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 08/20/2012| MBS Paydown 0.29704378......... | ccccovvrverenerirerrnne | cevvrrennn 15,493 | 15,493 | 12,859 | e 11,763 15,493 | .o [ [V R 294 [11/20/2046( 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 07/20/2012| MBS Paydown 0.29791305 19,235 |. 25,335 | tooveeeeereies | (VN 420 | 11/20/2046| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51......ccvveveerians [ o 09/10/2012| MBS Paydown 0.97867076 51,898 |. 53,245 0 2,356 |02/10/2051| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51.......ccovvevervacs | e 08/10/2012| MBS Paydown 0.985326367 , \ 072 T [V I 668 |02/10/2051(1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51......ccovverervrnes | venee 07/10/2012| MBS Paydown 0.987454994....... [ ..cccoovevvvvvrreinns | creereen 100,360 | oocoecece 100,360 | ..overeree 94,942 | oo, 97,822 | ooveervievrni | e 2,119 | e | e 2,119 | e | s 100,360 | .oooevrrrirens | e (V1 I 3,439 |02/10/2051( 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccouvver | coeee 09/25/2012| MBS Paydown 0.15898655......... | .cccovvvnrrrerererenes | vevvirirniiis 1,806 | .oovvvrrirs 1,806 | .oovvvrrrire 1,716 | e 2,474 (8)].eeer ()] 1,806 | .ooovveevrvennen [ e (VN IO 79 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cccoouvenr | cevee 08/25/2012| MBS Paydown 0.16069648......... | .cccovrererrerinrenes | veernveeneinnns 2,013 | s 2,013 | e 1,913 | i 2,322 )] ... (03] 2,013 | s | e 0 | v 78 |01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccovvres | veree 07/25/2012| MBS Paydown 0.16230122 2,990 2,990 | .o | e 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccevees | e 07/25/2012| Pass-Through Loss 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........occovvres | vevee 08/25/2012| Pass-Through LOSS.........ccouveeres [ ovevrnerieencirernnes [ eernrrnnnerisnneneis | eervnrreien 1,198 | i 1136 | s | e | e | vevveresnenenns | vernrneninnneen0 | v [ [ | e 0 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccouvver | cevee 09/25/2012| Pass-Through LOSS.........ccvvveveres [ covernrneinnrnnreninnes [ revnrrsnnennsnnniens | eevnernenenee 814 | i 1,533 | s | v | e | vevrvennsssenenns | cvernrnsnnenieen0 | vevensnieninns [ [ | v 0 | s 71 101/25/2037| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2012| MBS Paydown 0.0162817........... 806 | ..o [ 0 | s 35 | 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 08/25/2012| MBS Paydown 0.01644227 13,539 | oo | e [V I 523 |10/25/2036( 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 07/25/2012| MBS Paydown 0.01872044 614 | e [ 0 | v 21 110/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 08/25/2012| Pass-Through LOSS........c.oucvverer | coverreremrinennnerennee | eeevmmemnernennenennens | eevvmernnennennns 1300 [ i 128 i | e [ ervenineiinnnnee [ oneeennneennne | ovevneniinennnenn0 [ [ | e | oo 0 5 |10/25/2036 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 09/25/2012| Pass-Through LOSS.........ccvuveeres [ covrnernernnmneneninnes [ rervrrnnineisnnenens | oo 197 | i 1500 | i | e | e | vevvvernnnneenns | cenensnnnnneen0 | v [ [ | v 0 7 110/25/2036| 3FM.....
05952X AL  8|BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037........ | ..... 07/26/2012| Pass-Through LOSS........cceveevees [ corernerneirninnrenienes [ reveseermnsenssnnnninnes | cervnrnennenene8,339 | voviviieniieeh, 572 | o | e | eveneenenenn 9T | [ i1 | [ [ | oo [V I 203 |03/26/2037( 1FM.....
05952X AL  8|BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037........ | ..... 08/26/2012| Pass-Through LOSS.........ccouveeres [ ovrnrrnerierneirennnes [ eererrenverisenenens | eevverennnneed 5879 | vt 5,683 | oo | e | e 133 s [ o 133 | [ [ | e (V1 I 289 | 03/26/2037| 1FM.....
05952X AL  8|BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037........ | ..... 06/26/2012| Prior Period AdJUSIMENL.........ccco. [ ovrrrneinierieienes [ ernrinrreinnnenieis [ e | vevvssssnennsnsnnns | seesnnsessssesnns | svinsnsisnesinns | evnnenennnens 108 | vvveiivisvieiins [ vvverineinnnn 168 | i [ v [ | oo 0 03/26/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvovvvee | o 09/25/2012| MBS Paydown 0.18680539 15,565 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccovvevvrns | vorne 07/25/2012| MBS Paydown 0.19274218 14,681 [ .oovvveveiens [ 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoevovvvee | corne 08/25/2012| MBS Paydown 0.18938603 17,957 [ oo | e 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccovvcvvrns | vor 07/25/2012| Pass-Through LOSS.........ccoevveeres [ covrnrrnerinrneineninnes [ v | o804 | o798 | o | e | vevernensninnies | veviveninnneenns | vernensnnnnneen0 | v | [ | v (V1 I 29 |05/25/2037| 1FM.....
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05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cococvmrve [ v 08/25/2012| Pass-Through LOSS............cueree | covveerrinerinerenninns | vevvesrnerienenennnns | cvenreeenions 8,892 | oo TT8T | e | e [ e | e (V1 T OO [V I 342 |05/25/2037( 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........coovrrvren [ e 09/25/2012| Pass-Through LOSS...........ccverees | corrvrnermnerserenneesnne | vevvserinesieseneennns | cevneessssines 5,080 | coovrrirerirnn AA45 | oo | e [ s | s (V1 I v | e [V IO 220 |05/25/2037(1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ... 09/20/2012| MBS Paydown 0.54054549......... | cccooveenernnienernns 285 | ... 285 285 IO (V1 IO 12 09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ... 08/20/2012| MBS Paydown 0.5406643 9,687 OO 09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | .. 07/20/2012| MBS Paydown 0.55179931 8,152 09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ... 07/20/2012| Pass-Through LOSS.........cccovvveeres [ covrnernernninereninnes [ eererrnnneisnnenens | evvvrrnnnnend 16,1768 | i 4073 | s | v | e | vevverssnseenns | cvernrnnnnnnneen0 | v [ [ | v 09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ooe. 08/20/2012| Pass-Through LOSS.........cucvverer | voveeeremrrnerinenennee | eeemreienernerinenenens | eonvrennennen 17,087 | i 14,822 [ s | v [ ervenineeneninnee [ evverneennsennn | ovevverinennneen0 [ [ | e | e 09/20/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......covvevvvrvrne [ s 09/26/2012| MBS Paydown 0.323487942....... | ..ccocoveveinireinns | ceerer 300,985 | ............300,985 | ...........300,985 | ......0.e..300,729 | oo | vevverreeene(498) | o [ e (498) | o [ v 300,985 v [ 09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.....c..ccccvvverees | vever 08/26/2012| MBS Paydown 0.346101373 200,853 IO I 09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......covvevcvvree [ e 07/26/2012| MBS Paydown 0.361191719....... [ cccooervervenereriens | cvvvreeen 152,426 | o 152,426 | o 152,426 | oo 152,297 | e | evreeeeene(209) | e [ verreeeenn(209) | i | e 152,426 OO 09/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 07/26/2012| MBS Paydown 0.449443449 16,488 IO I 01/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 09/26/2012| MBS Paydown 0.426317973 10,569 v | e 01/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 08/26/2012| MBS Paydown 0.437996049 10,360 OO IO 01/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 09/26/2012| MBS Paydown 0.902798845....... | .....cccoevivevrerrnes | vvvernen.575,640 | ............575,640 | ...........546,858 | ..........552,123 | ..ooovvrmmrivnins | v 17187 [ | e 1787 [ [ e 575,640 OO 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 08/26/2012| MBS Paydown 0.924053512....... | .cccoevverevrnererinnns | cvnrennn 347,031 | ... 347,031 | ........329,680 | ...ern332,854 | oo | 8,300 | s [ 8,300 | i [ v 347,031 OO 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 07/26/2012| MBS Paydown 0.93686713 ..321,687 321,687 08/26/2037| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE. OO 09/26/2012| MBS Paydown 0.822994724 749,837 | .. ..735,778 739,585 | s [ e ,395 [ [ 4,395 [ | 749,837 OO 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 08/26/2012| MBS Paydown 0.844161619....... | ccccovevervremerrerirans | oveis 1,450,998 | ......... 1,450,998 | ......... 1423792 | ......... 1,431,159 [ v | 10,991 [ [ e 10,991 | oo | e 1,450,998 IO 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 07/26/2012) MBS Paydown 0.885121331....... | ccccvvveerrmerverirens | ovvii 1,031,148 | ......... 1,031,148 | ......... 1,011,814 | ........ 1,017,050 | ..cooovrrverirns 012 [ e [ e 10,012 | oo | e 1,031,148 OO 10/26/2036| 1FM.....
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 09/15/2012| MBS Paydown 0.925670374 117,455 | ..o 107,230 | wovveerenee 107,230 | v 117,455 OO 11/15/2015| 1Z........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 08/15/2012| MBS Paydown 0.929026225 116,758 ..106,594 |. ...116,758 OO I 1111512015 1Z.........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ... 07/15/2012| MBS Paydown 0.93236217 ..116,066 116,066 11/15/2015
05990H AA  1[BAFC 2010-R2 1A1 SEQ SSNR CSTR. N 08/26/2012| MBS Paydown 0.979751709 . ...123,359 IO 08/26/2037
05990H AA 1 |BAFC 2010-R2 1A1 SEQ SSNR CSTR.......ccccvvverre | verer 09/26/2012| MBS Paydown 0.963200891....... | .cccoevvvverrerirniernns | vreverrenn 331,016 | ...........331,016 | ...........332,258 | ............ 330,865 | ..coooverierirnns J085) [ oo [ i (1,085) [ .oovorerirnine . 331,016 IO I 08/26/2037
05990H AA  1[BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccovvvrvraes [ e 07/26/2012| MBS Paydown 0.985919682....... [ ..ccccovurrervrrerinns | vererernnnen 32,060 | ...........32,060 | ...cr.en.32,180 | oo 32,045 | ..o | e (1) | s [ (U] ) [— . 32,060 IO 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.........ccocconse | vever 09/26/2012| Pass-Through LOSS..........ccecveeres | vovernerennremeineninnne | ceevneenseinsensennenes | ceverrinnnensen8,089 | i B476 | i | e | v 29 | e [ e 29 | i | e [ e | e 08/26/2037
05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036... e 07/26/2012| Pass-Through LOSS...........cverevees [ cerererereneinnireiinnes [ reverererenisnereninns | evnnernnnnns8,853 | civiviieiieccchB79 | o | cvvrnviiensnnnns | erveinsensiininns | veeee (01 OSSR OO USRI O 08/26/2036
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036... e 08/26/2012| Pass-Through LOSS..........cucveerer | covernerenmeenenneeinnee | eeermernsernernenennees | ennrinnensni 20,830 | iviinieennc 15,102 | i | cevvnerieniineins [ e [ e 0 (1)) USRS 08/26/2036
05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036..........c..cco0. | oo 09/26/2012| Pass-Through LOSS...........cvurvveres [ overvrnrvneirnninerinnes [ rerverersnisnninnins | eovvrnennnnee 34706 | 25,205 | oo | covvrveieniieinns | evvenseneiinnnns | vevee 0 | oo | eeenneinniieniesinens | e | oo 08/26/2036
05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036..........c.cocnee | over 06/26/2012| Prior Period AdJUSIMENL.........ccc. | coveerrenrrnerierinee | ceenrriserneiiieniinees [ ceenissessesssnenes | eveesnesseesnssnesins | oesssessesssseessnssns | soesnessnessnees | eonessnesnensnee | e (V1 SUOORORTOSTORN PUORTORPTORRTORROOTR IVPRIRRPRRTO PO 08/26/2036
060505 AU  8|BANK OF AMERICA 5.125 11/15/2014.........coovcrvvrer [ o 09/01/2012| Transfer to HANNOVET..........cccccoee | vovernerinnrireriineirane | oviins 2,125,680 | ......... 2,000,000 | .........2,125,680 | ......... 2,125,526 | .oooovviereiins | e (154) | covovverrineins | v (154) | oo | v 2,125,526 | .coovvveiieni | s 154 11/15/2014
06739G AR  0|BARCLAYS BK PLC 5.12501/08/20, 09/20/2012| Cash Tender 112.148 15,138,310 | ....... 15,000,000 | .......15,104,230 | ....... 15,101,522 36,788 |..... 36,788 | ..ovvverreies | v 15,138,309 OO 01/08/2020
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/4 .| 09/28/2012| MBS Paydown 0.43529833 .23,499 OO 1 23,524 02/28/2041
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41... .109/28/2012| MBS Paydown 0.43529833 1] 1 35,286 IO I 02/28/2041
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........ovvovvrevrcncs | e 08/28/2012| MBS Paydown 0.44706041 OV N 1| . 16,691 v | e 02/28/2041
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41........coocoverevrnes | s 08/28/2012| MBS Paydown 0.44706041 2 | 2 | . 25,036 IO IO 02/28/2041
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07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41..........ccovvcvercre | vener 07/28/2012| MBS Paydown 0.45540583......... | cccovevvirnniirerirene | cevreiininnd 29,083 | .ccoovrrenee 29,083 | ..coovvrnees 29,083 | ..oocvvrnene 29,053 JIORc I 3 | 29,083 |..oovrverienns [ e (V1 I 1,029 |02/28/2041| 1FM.....
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........cccovvvverne | vever 07/28/2012| MBS Paydown 0.45540583......... | ccccveeevrrnerinerirens | corneeineenns 19,389 | oo 19,389 | oo 19,389 | oo, 19,368 w2 | 2 | 19,389 | oo | s [V IO 620 |02/28/2041(1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37......ccccc. | . 09/25/2012| MBS Paydown 0.54878806 895 [ .o [ 0 | oo 20 |04/25/2037| 1FM.....
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. .| 08/25/2012| MBS Paydown 0.55109756 4166 | e [ s 0 04/25/2037| 1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. .| 07/25/2012 MBS Paydown 0.56211256 4,285 0 04/25/2037| 1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. .107/25/2012| Pass-Through LOSS...........ceveeees | corvvvmrrnerirerinninns | crvvnninerveriinnieens | evvrrirenneeen8,001 [ 3,800 [ oo [ v | e [ | cververneinenn0 [ [ | | oo 0 04/25/2037| 1FM.....
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37........ccc.. | .. 08/25/2012| Pass-Through LOSS........cvveerees [ corernerneirninnirenenes [ ceveseermrsnnssnnnsienes | cervervenienenedhy 1500 | i 2889 | oo | ceveinnnniieniens | ceversnisnninninns | eevrvesssssnienes | cversnsssnienieens0 | veversrienienns [ eonviesssisssissnsinns [ onvnrsiesnnns | veves 0 | v 83 | 04/25/2037| 1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37......c.ccce. | .. 09/25/2012| Pass-Through LOSS.........ccoveveeres [ ovevrinerieencirernnes [ eernrrnninerisnncreis | o849 | 505 | s | e | e | evverennenenns | vernrneninnneen0 | e [ [ | e (V1 IO 19 | 04/25/2037| 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36............. | veece 08/25/2012| MBS Paydown 0.05910043 6,118 | oo [ e 0 08/25/2036| 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36. .| 09/25/2012 MBS Paydown 0.05418543 4613 | e [ 0 08/25/2036| 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36. .|07/25/2012| MBS Paydown 0.06552302 9,545 | oovviviiiinns | 0 08/25/2036( 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36........c.... | ... 07/25/2012| Pass-Through LOSS........ceveerees [ covernrneieisniieienes [ reveseernnsnissnsnsinnes | cevvereninnnrenen 700 | evieriierinninsceB81 | o | e | veversninnninnnns | vevrvsrssssnienes | cvessrsssnieninen0 | veversninniens [ conriessssssisnnsinns [ onvveeiesnnns | veees 0 | v 13 |08/25/2036( 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36............. | ..... 08/25/2012| Pass-Through LOSS.........ccoueveeres [ ovevrinerineneireinnes [ eernrernnirerisnncnens | v 305 | o285 | v | e | veverneineninnnees | vevvenennenenins | vernnieeninnneen0 | e v [ | e 0 6 |08/25/2036| 1FM.....
073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36............. | v.ec. 09/25/2012| Pass-Through LOSS...........ccueres | corveervnnrinerieninne | seveenrieninerieninens | cevenes 302 262 | oo [ | e | e (V1 SUOORORPOSPORN FOTOPPORPTORPTORRPOOROPRl IVPUPPIOTRPOPPOO OO 0 6 |08/25/2036| 1FM.....
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.............. | ..... 07/25/2012| MBS Paydown 0.22989077......... [ cccoveerereernrrerinnen | verevrneren 45,486 | v 45,486 | oo 34,001 | i 33,977 | i | e 1,302 45,486 | ..coovvererns | e 0 10/25/2034| 1AM.....
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034............. | ..... 09/25/2012| MBS Paydown 0.22308129......... | ccccovvvnrvverrenrans | vverrieeenn. 79,849 | 179,849 | 059,687 | 159,646 | oo | v 11,088 79,849 0 10/25/2034| 1AM.....
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.............. | ..... 08/25/2012| MBS Paydown 0.22840455 ..22,293 505 |..... 595 22,293 | oo | 0 10/25/2034| 1AM.....
07388R AC 1 |BSCMS 2007-PW15 A3 SEQ 5.309 02/44...........ccccc. | vever 09/11/2012| MBS Paydown 0.555526225....... | ..ccovverereereneeans | cevverienes 102,298 | ...ccoouee. 102,298 | ..ovvveneee 100,502 | coovverne 101,794 429 |..... 429 [ s | e 102,298 | .o | e (V1 I 3,168 |02/11/2044| 1FM.....
07388R AC 1 |BSCMS 2007-PW15 A3 SEQ 5.309 02/44.............c... | vevee 08/11/2012) MBS Paydown 0.568313479....... | ccccovvvevrrverrerirene | ovrris 1,430,747 | ......... 1,430,747 | ......... 1,390,954 | ......... 1,415,061 [ .o | v 14,440 | oo | v 14,440 | oo | e 1,430,747 | oo | e 0 . 50,639 |02/11/2044| 1FM.....
07388R AC 1 |BSCMS 2007-PW15 A3 SEQ 5.309 02/44...........c.ccc. | vover 09/01/2012| Transfer to HANNOVET..........coccoee | voverrerenrrnernerirnes | v 1,151,293 | ......... 1,136,627 | ......... 1,151,630 | ......... 1,151,630 [ .ocveeireiiienns | v [R51S) ) TN IS [R51S) ) IS I 1,151,263 | oo [ v 30 | oo 30 | e 5,029 |02/11/2044| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 09/25/2012| MBS Paydown 0.010413501 ....39,758 KITAT: T I O 0 12/25/2036| 1FM.....
07401U AA  1[BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 08/25/2012| MBS Paydown 0.01703990 38,150 0 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 07/25/2012| MBS Paydown 0.023398166 34,723 | [ e 0 12/25/2036| 1FM.....
092019 AA  6|BLACK 2005-2A A CLO FLT 01/07/2018 FB.............. R.. |07/07/2012| MBS Paydown 0.886742269....... | ....ccccoruvrnerivvrans | vrerrn.4,020,649 | .........4,020,649 | ........ 3,751,769 | ......... 3,760,898 | ...ocovvevrverns | v TTA9T | | v T7A91 | | e 4,020,649 | ...oovvrvrrens | o 01 . 22,730 |01/07/2018| 1FE......
09247X AE  1|BLACKROCK INC 5.00 12/10/2019.......cevernverrvrirnens [ v 09/01/2012| Transfer to HanNoVer..........cccoee | voveveenerincrinernnns | 00000..2,328,080 | .........2,000,000 | ......... 2,328,081 | ......... 2,327,967 | oo | v (114) | o | s (114) | cevoenerinn | v 2,327,967 | ccoovvvrvrrinen | s 113 | s M3 ... 22,500 |12/10/2019| 1FE......
09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018.........ccccovvuenns [ o 09/15/2012| MBS Paydown 0.294131322....... [ .ccovvrerivrrcreninens | v 2,740 | i, 2,740 | oo 2,626 | ..o 2,626 | .o | e [ (V1 I 2,740 | oo | e (01 IO 14 |01/15/2018| 1AM.....
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........cocovvrers | curne 09/15/2012| MBS Paydown 0.55170955 AT | e 721 | coeerereeins | eerveiersnissnns [ s 0 9147 | oo | e 0 12/15/2029| 6FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........coovvrers | o 08/15/2012| MBS Paydown 0.553538879 8,508 | ....... B70 | covereerererins | e [ s 0 8,508 | .oveooreererr | e 0 12/15/2029| 6FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........ccocovvrers | o 07/15/2012| MBS Paydown 0.555240431........ [ ccovverernrnvrnnnens | vvrvverneinenns 8,937 | v, 8,937 | v 8,937 [ o T04 | oo | v | oo (V] I 8,937 | | s 0 12/15/2029| 6FE.......
10138M AB  1|BOTTLING GROUP 4.625 11/15/2012.......cocccrvvevves | cevee 09/01/2012| Transfer to Hannover..........c..coe. | voeeverveerinevneeirnes | e 1,008,366 | .........1,000,000 | .........1,008,366 | .........1,008,252 | ...ocevroverermrerne | wormerrnnnd(113) | v | v (113) | e | s 1,008,252 | ..ovvvrcrircens | e 114 | s 114 11/15/2012| 1FE......
101400 ZZ 5|BOYD GAMING A REV L+350 12/17/2015......ccccouvrs | s 09/14/2012| Paydown 100.0.........covvvrererenee 36,036 |...ccooverinnis [ e 0 12/17/2015| 3FE......
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018.........cccccovvrrmerre | vever 07/02/2012| Sinking Fund Redemption 100.0. | . 135 [ corerreeeriens [ 0 07/02/2018| 1FE......
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20...........coocvrvrees | veves 07/02/2012| Sinking Fund Redemption 100.0. 1,907 0 01/02/2020| 1FE......
12189P  AJ  1|BNSF 01-1 TRUST 6.727 07/15/2022.........coevcuvrvrens | ores 07/15/2012| Sinking Fund Redemption 100.0. |. 11,280 [ ovvveveveiiens [ e 0 07/15/2022| 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01/15/2022........cccoovvvrmerns | vever 07/15/2012| Sinking Fund Redemption 100.0. 30,201 | oo [ e 0 01/15/2022| 1FE......
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12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039.........cccccovues [ vonee 09/15/2012| MBS Paydown 0.990285288....... | .....cccovvuvrerirerenes | vevrvrinriins 7,966 | oo 7,966 | c.ooovrerrinnn 7,963 | oo 7,963 w0 (V1 T 7,966 OO [V I 338 |11/15/2039| 1FE......
12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039.........ccccrnvws [ vonee 08/15/2012| MBS Paydown 0.991280999....... | ccccoovvvnerrrerereeenes | vevrvvrirnciins 7,906 | oo 7,906 | e 7,903 | oo 7,903 N1 I (V1 I 7,906 v | e [V IO 296 |11/15/2039| 1FE......
12479H AA 7| CAUTO 2011-1A AABS 5.61 11/15/2039........ccconure | corne 07/15/2012| MBS Paydown 0.992269252 w0 e (V1 I 7,876 IO (1 I 259 | 11/15/2039| 1FE......
12479K  AA  0[CAUTO 2012-1A A ABS 4.70 07/01/2042 i 09/15/2012| MBS Paydown 0.997702128 M ] e (1) 4,596 IO I (V1 I 28 | 07/15/2042| 1FE......
12479K  AA  0|CAUTO 2012-1A A ABS 4.70 07/01/2042.........cccouvve | veves 08/15/2012| MBS Paydown 0.99885106 (1) 4,596 0 9 |07/15/2042| 1FE......
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30 N 09/25/2012| MBS Paydown 0.948145694....... [ ..ccoovvrvevvrreinns | corvereneennd 104 | 4104 | 3,612 | 3,618 | i | i 82 [ oo [ e 82 4,104 IO I (V1 I 104 {08/25/2030( 1FM.....
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30..........couvene | cevee 08/25/2012| MBS Paydown 0.953150575....... | ccccvereerrverrerirnee | cververnnnnnn2s283 | i ,243 | it 1974 | el 1977 | s | i A0 [ | e 40 [ 2,243 v | e 0 | v 51 |08/25/2030| 1FM.....
12480W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30.......ccccvvvee | evee 07/25/2012| MBS Paydown 0.955885951 107 |..... 107 [ . 16,862 v [ (V1 I 329 | 08/25/2030( 1FM.....
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 09/25/2012| MBS Paydown 0.025203922....... | .cccoovveemrrverrerirnee | wovrrenen 181,192 | 181,192 | 176,980 | e 174,307 | s [ e [ (V1 PRI ISR 181,192 IO 0 5,207 |02/25/2037| 1FM.....
1248MB AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37 N 08/25/2012| MBS Paydown 0.028609076....... | .cccoveevrrnerrerirnes | wvreernern 241,488 | i 241,488 | .i235,875 | 1iiii232,313 | oo [ e [ e (V1 PRI ISP 241,488 OO (1 I 6,940 |02/25/2037| 1FM.....
1248MB AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37 e 07/25/2012| MBS Paydown 0.033147385....... | ccccovvvmriveriverrnns | woerrerennn223,794 | iiii0n223,794 | 100 218,593 | 215,291 | s [ [ 0 223,794 IO I (1 I 5,402 |02/25/2037| 1FM.....
1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 06/25/2012| Prior Period Adjustment.............. , y 1923 | i | e, | e | oo (V1 T . 14,256 IO I [V I 289 |02/25/2037( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 09/20/2012| MBS Paydown 0.402176248 237 |..... 237 | o . 30,729 O [V I 732 | 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 08/20/2012| MBS Paydown 0.419679804....... | .cccovvvevvremerverrene | cernrriennen 19,763 | i 19,763 | 019,368 | v 18,182 | s [ e B3 [ [ e (K 20 [ . 19,763 OO [V I 419 |06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 07/20/2012| MBS Paydown 0.424358846 192 |..... 192 26,017 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........0. | veoo 07/20/2012| Pass-Through LOSS..........ccccuveres | corvennivenrineineninnns | eeevnnicsnisniinnnenes | woverieeneen 73,022 | iiiieiices T1BBT | s | e [ v [ e 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 08/20/2012| Pass-Through LOSS..........cccvveres [ orevervnrenennirerinne [ cevvrrereneneinnienes | ervrrneeennn 12,990 | i 12,730 | v | e | e | e 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 09/20/2012| Pass-Through LOSS........c.cecveerer | coverneremernenneninnee | eeemeninsernernenennees | conerinneee 81,798 | 89,980 | oo | cevvneniieniineinns [ cevieriinsineninee [ e (V1 I 06/20/2036( 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 09/25/2012| MBS Paydown 0.944297804....... | ..c.coovvvererererneenns | cvverienns 163,702 | ...ccveveee 163,702 | c.ocvvveveee 143,649 | ..coovvene 144,275 | .o | e 13,451 | oo | v 13,451 | oo | s 163,702 01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 08/25/2012| MBS Paydown 0.956181802....... | ..ccvrvrererererneennns | crverirnes 223,753 | oo 223,753 | .o 196,343 | coovvvrne 197,200 | .ooovvverveieries | crvs 20,255 | oo | e 20,255 | oo . 223,753 01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ..... 07/25/2012| MBS Paydown 0.972425215 ..41,320 232 ... 232 41,320 01/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 09/25/2012| MBS Paydown 0.52946261 217 |..... 17,706 09/25/2037| 1FM......
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 08/25/2012| MBS Paydown 0.533003863 25,579 | ... 79,091 09/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 07/25/2012| MBS Paydown 0.548822088 33,563 |..... 33,563 | .oovrrverreris | e 102,910 09/25/2037| 1FM.....
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........cvuvererermrrnne | cevee 09/15/2012| MBS Paydown 0.477788622....... | .cccoueevveemerrnerirnne | cerneerneenns 87,250 | .oovovrrrne 87,250 | cvvrernens 87,305 | .ovvrrrnnne TAT29 | oo [ e | e (V1 I . 87,250 08/15/2020| 4FE......
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........ocorvrevvererns [ s 08/15/2012| MBS Paydown 0.486066616....... | .....cccovereerererenens | cevreererinns 97,786 | ..ovveerene 97,786 | oo 97,847 | ovvvrn. 83,753 | e [ e | s (V1 I . 97,786 08/15/2020| 4FE......
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020 N 07/15/2012| MBS Paydown 0.495344179....... | ccccovvvvmrriverireernee | covvvrirnerenc 87,449 | i 87,449 | 87,504 | oo 74,899 | s [ e [ 87,449 08/15/2020| 4FE......
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030.. e 09/25/2012| MBS Paydown 0.396681212....... | cccooevernrrrnerverinnee | ceirernennn36,003 | 136,003 | 136,858 | v 36,711 | s | v (176) [ vvverrrreirerene 36,003 02/25/2030| 1FM.....
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........ccccoe. | covee 08/25/2012| MBS Paydown 0.403407044....... [ ..ccovrvrerrnrneinns | veerrnneeen28,071 | 28,071 | 028,738 | 028,623 | i | v (V4] 28,071 02/25/2030( 1FM.....
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........cccceev. | . 07/25/2012| MBS Paydown 0.408651001....... | .cccovvvrvevrererncernee | vevvrernenn25,013 | ciiiieni25,013 | 1ii0025,607 | viiii25,504 | oo | e [CL5) ) [ 25,013 02/25/2030( 1FM.....
12561E  AK 1 |CKE RESTAURANTS 11.375 07/15/2018........cccoocoves [ s 08/03/2012| BARCLAYS AMERICA........cccooov [ o | 2000.2,300,000 | .........2,000,000 | .........1,961,700 | .........1,966,429 | ....ccorvirirrnrs | wovrrrenne 2,310 | o | e 2,310 | oo | e 1,968,739 07/15/2018|4FE......
12561E  AK 1 |CKE RESTAURANTS 11.375 07/15/2018, e 07/16/2012| Partial Call 103.0...........coccvreene revrereneressnnenens | neennn.8615,940 [ 1..........598,000 | ............586,548 | ..........587,962 | ..o | 10,038 | i | 10,038 | e | s 598,000 07/15/2018| 4FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ... 09/18/2012| MBS Paydown 0.90920669 82,897 0 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026... B 08/18/2012| MBS Paydown 0.917496416 82,693 O 0 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ... 07/18/2012| MBS Paydown 0.925765712....... | ccccverervrvnerireeernee | eererrernenn80,388 | 180,388 | 1oiiirn80,357 | iiiirric80,662 | oo | e (T1) [ | e (1) [ | 80,388 | ..covvvereenrs | oo 0 10/18/2026/ 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027........cocevrvvres | eves 09/18/2012| MBS Paydown 0.972729055....... | .cccoveverevrnererinnes | vervrerneeree 37,780 | viiiiieieencn 37,780 | crieceen 37,775 | it 31,775 | e | veveineinennen0 e [0 | i, . 37,780 v | e (V1 I 411 | 06/18/2027| 1FE......
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125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.........ccovvvvrereres | vevee 08/18/2012| MBS Paydown 0.982173946 w0 (V1 T 38171 | e [ [V I 268 |06/18/2027( 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.........cccoovvverereres | cevee 07/18/2012| MBS Paydown 0.991716654 0 (V1 I 33,133 | e [ [V I 105 | 06/18/2027| 1FE......
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccce. | cerne 09/25/2012| MBS Paydown 0.41327159......... | ceceeeveneernerneennee | eermernnneendh 812 | 812 | 003,002 | ien,342 | s [ s [ (V1 I 4612 | i [ e 0 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. [ ..uce 08/25/2012| MBS Paydown 0.419747681....... | .ccoovvenrriverirerrnee | ervvrrirenee 1,920 | i 1,920 | i 1,287 | 2723 | s [ e [ 0 1,920 | [ 0 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......ccccce. | ceree 07/25/2012| MBS Paydown 0.42380874......... | cccoueeenerrnerneernee | wernernnennni 2815 | 2,815 | i 1,887 | 2739 | s [ e [ e 0 2,815 0 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccee. | voree 07/25/2012| Pass-Through LOSS..........cccvveres | coreenrrvenninerveninns | eevvnnnesnnneinennnnes | eovverrernnnn L2700 [ iiiiiiiiiinciB52 | i | e [ [ e (V1 SOOI OTORPORPRORRPURPUORIR IVSUPIORTRRPOO OO 0 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.......cc.c. [ vonee 08/25/2012| Pass-Through LOSS..........vcveeres | voverneremermeninenenee | eeemveinsernerineneinees | cevnernnennen2y 14T | i 35 | i | e [ e [ e (V1 SUOORORTORTORN PO RTORTORTORROOOT IVPORIRRTRRTO PO 0 | e 72 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.......cc.... [ once 09/25/2012| Pass-Through LOSS..........cecveerer | covernerenmrineeineeinnee | eeermeenseinninnsnnees | eevneninneennen 1,884 | i 1,280 | s | e [ e [ e (V1 SOOI PIORTORPIORTURRPUUROIR IVPURPRRRTRRTO OO (V1 IO 71 102/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. [ .uce 06/25/2012| Prior Period AdJUSIMENL.........ccc. | voreerrinrinerireriies | eeennrisrnneiieninees [ oo | e | o | oo | e | v (V1 SUOOROSTOSPOR FPPOPPORPTORRPORRPOOROPR IVPUPPITSPOPPOO OO 0 | s 33 |02/25/2037| 1FM.....
12629H AA 6| CSAMF 3A A1 CLO FLT 09/01/2015 FB......c.ovvvvnvcn. R.. |09/01/2012| MBS Paydown 0.295193221....... | ccccovevereeerseirnernns | wvreererne850,222 | 1ii1rr650,222 | .o .633,967 | v i834,397 | i | 8,625 [ | 8,625 [ s [ e 650,222 | ..o [ 0 , 09/01/2015| 1FE......
126305 B* 1|CSC HOLD INCREM B3 EXT L+175 03/29/2016....... | ..... 09/28/2012| Paydown 100.0............cc.... X 5,076 | .covvervrvriiens | v (01 IR 54 |03/29/2016| 2FE......
126408 GV 9|CSX CORP 4.25 06/01/2021.......c.cvvvreverererncerrrinens | cevne 09/14/2012| WELLS FARGO BROKERAGE... | ....ccvuvrverirerirnns | ovirnnes 5,516,800 | ......... 5,000,000 | ......... 4,974,950 | ......... 4,976,206 | ....cooovercriins | e 1,495 | i | e 1,495 | | e 4977702 | .o [ o 539,098 |..... 539,098 |..... 170,000 | 06/01/2021| 2FE......
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 09/26/2012| MBS Paydown 0.106629289....... [ ..cccocrrvrrrneirernnns 22,292 | oo 22,292 22,292 | oo 22,157 | v | v T T [T (S 75 | s 22,292 | oo | e 0 | v 910 |04/26/2036( 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 08/26/2012| MBS Paydown 0.119336653 15,921 | oo [ [V I 579 |04/26/2036| 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 07/26/2012| MBS Paydown 0.128412308 7162 | o | e 0 04/26/2036| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 09/26/2012| MBS Paydown 0.32823564 299,060 0 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 08/26/2012| MBS Paydown 0.386193057....... | ccccovveverrerrerernee | wvrnreneni17,297 | 217,297 | 217,297 | ii0216,909 | s | s 9 [ | vevivenennnn 99 [ [ v 217,297 [ ovevvvererres | e 0 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 07/26/2012| MBS Paydown 0.428304929....... | ..ccocoververvnrrerinns | covvreenn 793,542 | (i 793,542 | i 793,542 | 792,123 | e | 3,505 | s [ 3,505 | i | v 793,542 | .o | e 0 10/26/2035| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 09/26/2012| MBS Paydown 0.825405816 260,927 | .o | e 0 01/26/2036| 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 08/26/2012| MBS Paydown 0.842856075....... | ..ccooveerververrnrernes | vvvernnenn 423,304 | ... 423,304 | ........... 423,304 | oooiii822,520 | oo | erverrnenn(238) [ o | e (238) [ o [ e 423,304 [ .ooereererres | oo 0 01/26/2036| 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 07/26/2012| MBS Paydown 0.871165733....... | .ccccocvvmrrverreriinns | veeernen.561,556 | ...........561,556 | ..........561,556 | .........560,516 | ...occoovvrimnnns | crvereecnn(BOT) [ o | verieeieeenn(BOT) [ s [ e 561,556 | ...coooovvverras [ e 0 01/26/2036( 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 09/26/2012| MBS Paydown 0.67173077 94,879 0 07/26/2037| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 08/26/2012| MBS Paydown 0.680411229 257,282 | .coovverererins | oo 0 07/26/2037| 1FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 07/26/2012| MBS Paydown 0.703949868 91,732 | oo [ 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........c.ccouv. | vene 07/26/2012| Pass-Through LOSS...........ccc.cuu.. [(0) ) [T DU 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccovuv. | e 08/26/2012| Pass-Through LOSS.........ccovveeres [ ovevrinerveencirennnes [ evrnrernnnerisnncnens | covereneenn 184,792 | it 144357 | s | e | eieeeeee(2,155) | v [ vrreeenn(2,155) | o [ v [ | e 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037........cccccoce. | vene 09/26/2012| Pass-Through LOSS........ccvvvevees [ covernrrnerrmrnnreiienes [ vevnrersnnnnsnsninns | evverrnnnnen 33,094 | ciiiiieien 72,724 | v | cviveiinnisvinninns | evreneen(1,088) | ovoeviecireies [ errereend(1,088) | oo [ v [ oveveienieninns | oo 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccconuve | venee 06/26/2012| Prior Period AdJUStMENL.........ccco. [ oeevrrerernrirernn [ e [ e | e | veveersseneninssnnnnns | evenereenneneronee | eevneneed(8198) | o [ vrreeecd($,198) | v [ v e | e 0 07/26/2037| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 09/26/2012| MBS Paydown 0.978336086....... | ...cccrvurrvrvrrerinnes | crrvrernn 246,105 | ............ 246,105 | ........... 246,105 | oo 245,617 | oo | vvvereeene(220) | o [ verneieennn(220) | oo | v 246,105 [ .ooovvvvrirres | e 0 11/26/2035| 1FM.....
12641Q AN 2|{CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 08/26/2012| MBS Paydown 0.997638416 30,110 | oo [ 0 11/26/2035| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 09/26/2012| MBS Paydown 0.199907006....... [ ..ccoovrerrvrrmrerinnes | crrvrennn 149,964 | i 149,964 375 | v | 375 [ | e 149,964 | ...covvivrvens | v 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 08/26/2012| MBS Paydown 0.207843685....... | ..coocevvrvvververrene | wovreennnn232,539 | i 232,539 | ..oernn230,692 | .o 228,048 | e [ s 4,017 | oo PRV R 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 07/25/2012| MBS Paydown 0.22107362 ..106,255 199 |..... ...106,255 0 12/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36............ccccouurs | vevee 09/26/2012| MBS Paydown 0.446019265 403 | 5,403 244 | ... 5,403 | oovvrvrivriinns | 0 05/26/2036( 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36...........ccccrvers | vever 08/26/2012| MBS Paydown 0.448270885....... | ..c..ovevvevrerenreies | veerreirnerand 4,985 | ..oooviris 4,985 211 | ... 4,985 | ..o [ e 0 05/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36...........cccccrvurs | vever 07/26/2012) MBS Paydown 0.450347685....... | .c.oovvvrreneinerirens | e 11,875 | oo 11,875 | v 9,858 | i 7,059 | oo | e 4816 | oo 11,875 | o | e 0 05/26/2036| 1FM.....
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12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36............cccovurs | vever 06/26/2012| Prior Period AdJUSIMENt.........cc.c. | coveeerienrinerieriines | erenmninnineiieninees [ e | | o | oo | e | o (V1 T OO (V1 I (148) | 05/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 08/26/2012| MBS Paydown 0.0.........cccevvvnees | voverermeernerinenirnns | cerveeineenns 26,844 | ....coovenee 26,844 | ............. 26,844 | .............. 26,844 | ..o [ e | s (V1 I . 26,844 v | e [V IO 483 |01/26/2036( 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 07/26/2012| MBS Paydown 0.009637862....... | ..cccocverreermerneernee | eevnrrinnee 51,105 | 51,105 | i 51,105 | i 51,105 | s [ e [ (V1 I . 51,105 IO (V1 I 805 | 01/26/2036| 1FM.....
12641Q CC 4 |CSMC 2009-7R 10A2 SUB CSTR 01/26/36... e 08/26/2012| MBS Paydown 0.878146769 35,262 e | 0 01/26/2036| 1FM.....
12641Q CC 4 |CSMC 2009-7R 10A2 SUB CSTR 01/26/36............... | ..... 09/26/2012| MBS Paydown 0.69577311 52,775 0 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 09/26/2012| MBS Paydown 0.215745293....... [ .cccovvvervvrnvrerinnes | covvrenn 146,947 | (i 146,947 | oo 148,018 | 144,523 | i | eerereeen(3,508) | s [ ereeeenn(3,508) | o | v 146,947 IO I 0 01/26/2036( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 08/26/2012| MBS Paydown 0.23249932......... , 219) [ e | e 149,989 IO 0 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 07/26/2012| MBS Paydown 0.249600156....... | .ccoveevreermeenerrnne | wrerernnrnn 258,853 | iinnce. . 258,853 IO 0 01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 09/26/2012| MBS Paydown 0.430392604 39,859 IO I 0 06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 08/26/2012| MBS Paydown 0.437819501 58,291 OO 0 06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 07/26/2012| MBS Paydown 0.448680925 42,155 IO I 0 06/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 09/26/2012| MBS Paydown 0.356976977 19,478 IO I 0 04/26/2037| 1FM.....
12641Q DM 1[CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 08/26/2012| MBS Paydown 0.359442367 22,138 v [ 0 04/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 07/26/2012| MBS Paydown 0.362244439 35,329 I 0 04/26/2037| 1FM.....
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 09/26/2012| MBS Paydown 0.284287068....... | ....ccccoorvervrrerinn | crvrenn 108,604 | oococc 108,604 ...108,604 IO I 0 02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 08/26/2012| MBS Paydown 0.28995738 111,226 ..111,226 0 02/26/2036( 1FM.....
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 07/26/2012| MBS Paydown 0.296765817 ....55,735 55,735 v | 0 02/26/2036| 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 09/26/2012| MBS Paydown 0.051664321....... [ .cccoevverevrnrrerinns | cvnren 194,921 | i 194,921 | oo 192,115 | i 185,275 | i | ereeeenn(8,089) | s [ erreeenn(8,089) | v | v 194,921 IO 0 09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 08/26/2012| MBS Paydown 0.076678381....... | .cccovrverriverrerrnns | vrerrenennn 92,861 | i 92,861 . 92,861 IO 0 09/26/2037| 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 07/26/2012| MBS Paydown 0.088595212....... [ ..ccocomrrremrrerenne | wrvrernnnen 90,150 | oo 90,150 | cvovverneens 88,853 | ..ovvrrrnnne 85,689 | ..o | e (RIC7X ) I I (1,623) [ oo . 90,150 IO I 0 09/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037... e 09/26/2012| MBS Paydown 0.462433322 12,325 [ .o | v 23 [ [ e 23 12,614 OO I 0 05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037............... | ce.ue 08/26/2012| MBS Paydown 0.46321644 100 |..... 100 56,573 0 05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037... e 07/26/2012| MBS Paydown 0.466728746 174 |..... L [ I 113,169 IO 0 05/26/2037| 1FM.....
12642L AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 09/26/2012| MBS Paydown 0.391274377 9 9 | . 25,818 IO I 0 09/26/2037| 1FM.....
12642L AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 08/26/2012| MBS Paydown 0.413061995....... | .cccoevvreeremrrerenns | wrvrrenenen 17,229 | i 17,229 | oo 17,162 | oo 17,173 OO [ . 17,229 IO 0 09/26/2037| 1FM.....
12642L  AA 0| CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 07/26/2012| MBS Paydown 0.427601248....... | ..cccccovrvvrnrverrnns | vevrrnnene 13,075 | i 13,075 | oo 13,024 | .o 13,033 w3 | K IR . 13,075 IO IR 0 09/26/2037| 1FM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.. e 07/10/2012| Sinking Fund Redemption 100.0. | . ....15,942 15,942 IO 0 10/10/2025| 3AM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.. e 08/10/2012| Sinking Fund Redemption 100.0. | . ....16,024 16,024 IO 0 10/10/2025| 3AM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.........coorvvmrvrvrvnres [ oner 09/10/2012| Sinking Fund Redemption 100.0. 16,107 16,107 IO I 0 10/10/2025| 3AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.......covvvmerererrrernes | cenne 07/10/2012| Sinking Fund Redemption 100.0. 12,437 12,437 IO 0 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.....cvveveienrvvrinrras [ s 08/10/2012| Sinking Fund Redemption 100.0. 12,492 12,492 v | 0 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.. e 09/10/2012| Sinking Fund Redemption 100.0. |. ...12,547 12,547 IO 0 01/11/2027| 2AM.....
126650 BV 1|CVSPT TRUST 5.773 01/10/2033.......c.ovvevvrrrrrirncns | cevne 07/10/2012| Sinking Fund Redemption 100.0. 10,234 10,234 0 01/10/2033| 3AM.....
126650 BV  1|CVSPT TRUST 5.773 01/10/2033. e 08/10/2012| Sinking Fund Redemption 100.0. |. ....10,283 10,283 IO I 0 01/10/2033| 3AM.....
126650 BV 1|CVSPT TRUST 5.773 01/10/2033.......c.oecevevrrvrirncns | cevne 09/10/2012| Sinking Fund Redemption 100.0. 10,333 . 10,333 S (V1 IO 447 |01/10/2033| 3AM......
126650 BY 5|CVS CORP 5.926 01/10/2034.........cocrmrvverrvrrerinrnns | s 07/10/2012| Sinking Fund Redemption 100.0. 22,759 | o 22,759 | ovvvvrinnn 22,759 0)] e ((0)) I . 22,759 v | e 0 | oo 746 | 01/10/2034| 2AM.....
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126650 BY  5|CVS CORP 5.926 01/10/2034..........c.ococrvvmrrrerrnrrnne | cenee 08/10/2012| Sinking Fund Redemption 100.0. | ......ccoevevurrerirens | vervrviinnnnd 22,871 | oo 22,871 | v, 22,871 | v 22,871 (0)] ... [(0)] - . 22,871 OO [V I 862 |01/10/2034| 2AM.....
126650 BY  5|CVS CORP 5.926 01/10/2034.........coccvevermrrrerrncirnee | cevee 09/10/2012| Sinking Fund Redemption 100.0. | .....ccvvvverrererens | corverrvennnd 24,900 | .coovrrrnee 24,900 | .oovrvrneeens 25248 | ..o 25,248 M ] e [()] - . 24,900 v | e [V IO 989 |01/10/2034| 2AM.....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036...........cccovee [ e 09/25/2012| MBS Paydown 0.33993329......... 6,356 v [ 02/25/2036( 1FM.....
126670 AC  2|CWL 2005-10 AF3 SEQ 4.638 2/25/2036... B 08/25/2012| MBS Paydown 0.342740828 5,479 OO 02/25/2036| 1FM.....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036...........cccove. | e 07/25/2012| MBS Paydown 0.34516090 19,510 02/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. B 07/25/2012| Pass-Through LOSS...........ccuvveres | corvernrvnninerneniinns | evvvenvienninenveninens | covvervnreenn AT | il TABT [ i | e | evvveneennd(12) [ | e (12) [ [ | e | oo 05/25/2036( 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ... 08/25/2012| Pass-Through LOSS...........ccc.cun.. \ , v | e 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ... 09/25/2012| Pass-Through LOSS...........ccccvenne v [ 05/25/2036( 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 06/25/2012| Prior Period Adjustment.............. OO 05/25/2036| 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... |..... 09/25/2012| MBS Paydown 0.203613209 206,034 OO 05/25/2036( 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... |..... 08/25/2012| MBS Paydown 0.215956495....... [ .cccovrvevvnrrerinnes | wrereennnn 125,999 | 100125,999 | oo 104,973 | 105,560 | oo | vvereend 7,001 | e [ e 7,001 | i | v 125,999 IO I 05/25/2036( 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... | ..... 07/25/2012| MBS Paydown 0.223504967....... | ..ccoovververmnrerinnns | corrrennn 187,324 | 187,324 | .. 156,064 | ... 156,937 | oo | e 17,856 | s [ e 17,656 | i | v 187,324 v | e 05/25/2036| 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33.......ovevervrvernns [ e 07/25/2012| MBS Paydown 0.04872468......... 2,132 OO IO 11/25/2033| 1FM.....
126671 D4 5| CWL 2003-3 2A2 SEQ FLT 11/25/33.......ovvevvvverrans | conee 09/25/2012| MBS Paydown 0.046464887 9,538 OO 11/25/2033| 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33 N 08/25/2012| MBS Paydown 0.048372576 1,761 OO 11/25/2033| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ... 09/25/2012| MBS Paydown 0.88262990 91,330 04/25/2035( 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035.. e 08/25/2012| MBS Paydown 0.888514545 85,251 | cvovverereni [ e 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............ | .eec. 07/25/2012| MBS Paydown 0.894007548 90,672 IO 04/25/2035( 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 09/25/2012| MBS Paydown 0.26366074......... | 694 | | e 115,861 OO 04/25/2035| 1Z........
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... | ..... 08/25/2012| MBS Paydown 0.26728141......... s M3 | e | e 128,384 OO 04/25/2035| 1Z........
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035 e 07/25/2012| MBS Paydown 0.271293398....... | cccoovvvnrriveirenrnns | veeneeenn 109,159 | 0000 109,159 | 095,923 | 095,923 | s | e 1,270 [ | e 1,270 [ [ e 109,159 O 04/25/2035(1Z........
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..........cccoc. | vonee 09/25/2012| MBS Paydown 0.67526402 ..609,119 609,119 04/25/2034( 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034. e 08/25/2012| MBS Paydown 0.725459274 e 142,262 | 142,262 | .o 140,597 | i 141,009 [ oo | e 18T | s [ e 161 [ | s 142,262 IO 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..........ccc.. | venee 07/25/2012| MBS Paydown 0.738235364....... | ..c.ccovvverrerernrenns | cvverienns 320,693 | ............ 320,693 320,693 OO 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..........coc0e. | vonee 09/01/2012| Transfer to HANNOVET...........cccees | covvevevrnerierineinns | cvvverienns 755,846 | ............ 725459 | ..cooonee. 758,105 | .covvnece. 758,105 | .oovveerirevernens | cervrens (2151 ORI I (2,369) [ .oovereererins | cerirrin 755,736 [ .oovvereerrerinne | ceerreeins 110 04/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. |..... 09/25/2012| MBS Paydown 0.319903624....... | ..covevrerrnrinerinins | crvreereniens 55,299 | .oovrirnne 55,299 | oo 55,298 | .ccovrinen 55,193 0)] ... [(0)] . 55,299 IO 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 08/25/2012| MBS Paydown 0.332316432 (3)]eeer 41,554 OO 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 07/25/2012| MBS Paydown 0.341643974....... | ccccovvvvnrrnernernnee | wovneenenn 177,004 | i 177,064 | i 177,060 | v 176,726 | e | v (T11) ] ceveeenmrirnenne | e (T1) | e | s 177,064 IO 07/25/2034| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.........cccccovvre | vever 09/25/2012| MBS Paydown 0.279311862....... | ccccovvrvrrreriinerrene | woennnnnnn 108,074 | ... 108,074 | oo 97,858 | 84,569 | v | s 5,512 [ ovvereinrcirns | e 5,512 i | v 108,074 IO I 05/25/2035( 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cocvvvves [ venee 08/25/2012| MBS Paydown 0.28471558......... , , \ L053 [ e [ e 4,200 | .o 99,747 IO 05/25/2035( 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cccccevvee | s 07/25/2012| MBS Paydown 0.28970291......... | ceccovevenrernerinerrnne | wovnennnnnn 135,495 | oo 135,495 | 122,687 | oo 106,027 | oo | s 8,214 | oo | 8,214 | | 135,495 v | 05/25/2035| 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 09/25/2012| MBS Paydown 0.288626951 31,862 OO 01/25/2036| 5FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 08/25/2012| MBS Paydown 0.29034409 33,172 01/25/2036| 5FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 07/25/2012| MBS Paydown 0.292131855 92,228 | ..oovvvereriei | e 01/25/2036| 5FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | covereremerneriierinee | ceenrrinerneiiiesiinees [ eenesinsessssisssenes | eeesnessessnsssssns | oessssessesssseessnssns | sossnessessneess | evsnessnsenessnee | e (V1 I v | e 01/25/2036| 5FM......
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccouvves | voves 07/25/2012| Pass-Through LOSS...........cveever | vovvemeireeiinneineinns | soveneieesiissessnnnne | ceoneesnsen 6,913 | v 5,980 | v | ceveerinnienins | i | e (1 I IO 05/25/2036| 1FM.....
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12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........c.coeures | veves 09/25/2012| MBS Paydown 0.356532698....... | ....cccvvrrerirerenes | vevvrrirniiinnd 4536 | oo 4536 | oo 3,924 | i 3,672 | oo | e [CI0) T — 4,536 OO [V I 206 |05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccovevee | vever 08/25/2012| MBS Paydown 0.359796039....... | .cccovrvnerrerierenee | veeririrneians 5,043 | oo 5,043 | oo 4,362 | oo 7371 | s | v [R10[0) ) IS 5,043 v | e [V IO 203 |05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccovuves | cerer 07/25/2012| MBS Paydown 0.366347604....... | ..c.cocvvvrvvernnennee | vervrenneeen8,374 | 8,374 | 5,513 [ 4,983 | o [ s (G123 — 6,374 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... e 08/25/2012| Pass-Through LOSS..........ccverer | covererenernerirenirnee | eeemmviesmrnernennnees | eoverveneen 1812 | it 12,639 | e | e [ e [ e 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccruvr [ veree 09/25/2012| Pass-Through Loss 5,254 05/25/2036| 1FM.....
126694 LC  0|CWHL 2005-24 A36 PAC 5.50 11/35 7R-5. e 09/01/2012| Transfer to Hannover. ,996,458 | ... 1,774,352 | ..o 1,774,352 [ oo | v 2,020 | ooererrerieinn | erereeennn2,020 | i | v 1,776,372 11/25/2035| 3FM.....
126690 P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........ccovvcvvres | corne 09/25/2012| MBS Paydown 0.520248904 57,666 04/25/2018| 1FM.....
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........ccovvevieres | corne 08/25/2012| MBS Paydown 0.532875817 57,482 04/25/2018| 1FM.....
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........ccocvvurver [ e 07/25/2012| MBS Paydown 0.54546252......... | .cccocevnrriverrevernee | vvrrreners 157,636 | i 157,636 [ i 152,969 | 155,585 | oo | e 1,639 [ | e 1,639 [ s [ e 157,636 04/25/2018| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033 e 09/25/2012| MBS Paydown 0.278734164....... | .ccoovevervinerirecnnes | wovnernnen 160,748 | ... 160,748 | .. 160,521 | i 160,583 | oo | e (193) [ o | e (193) oo [ e 160,748 02/25/2033| 1FM.....
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033 e 08/25/2012| MBS Paydown 0.283994059 300,536 02/25/2033| 1FM.....
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.........coccovee [ vonee 07/25/2012| MBS Paydown 0.29489844......... | .cccoovvrverinerirnennee | eorreenenn 125,939 | 10100 125,939 [ 125,268 | 125,321 | s | v 2T [ | e 271 [ [ v 125,939 02/25/2033| 1FM.....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.........cocomrvvvrvrrernns [ e 09/25/2012| MBS Paydown 0.092578741 11,798 07/25/2033| 1FM.....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.........cocvvvrrmerrerrns | veres 08/25/2012| MBS Paydown 0.098477786 6,128 07/25/2033| 1FM.....
12669E  JR  8|CWHL 2003-J5 1A6 5.50 7/25/33 e 07/25/2012| MBS Paydown 0.101541984 11,622 07/25/2033| 1FM.....
12669E JS 6 |CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033............ccou0. | oevee 09/25/2012| MBS Paydown 0.85519169 ...185,273 07/25/2033| 1FM.....
12669E JS 6| CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033 I 08/25/2012| MBS Paydown 0.909683852 96,238 07/25/2033| 1FM.....
12669E JS 6| CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033.........cccovvere [ vere 07/25/2012| MBS Paydown 0.937989238....... | ..ccocvoververnrrerinnes | crvvrenn 182,508 | ... 182,506 | ............ 185,814 | ... 184,939 | oo | ereeeen(3,087) | s [ ereeeenn(3,087) | e | v 182,506 07/25/2033| 1FM.....
12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018..........covvvvvrennrs | veres 09/25/2012| MBS Paydown 0.457840919 32,804 07/25/2018| 1FM.....
12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018.........covovvvivvrns [ e 08/25/2012| MBS Paydown 0.474243139 38,897 07/25/2018| 1FM.....
12669E  QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018..........ccoocvvrcmns | oo 07/25/2012| MBS Paydown 0.49369172 45,945 07/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. [ ... 09/25/2012| MBS Paydown 0.09681355 57,911 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018... N 08/25/2012| MBS Paydown 0.100418345 M1 ... 111 32,488 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | .. 07/25/2012| MBS Paydown 0.102440602....... | .cccovverrrnmrirerirene | cernrriinnendd 42,061 | oo 42,061 118 |..... AR I . 42,061 10/25/2018| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.........occonvvernee | v 08/25/2012| MBS Paydown 0.852396816....... | ..ccovvvrerrrererneenins | crrerirnns 492,803 | ..coovvnees 492,803 | ...........411,491 | ..o 432,914 23,863 |..... 23,863 | .iovrererieris | s 492,803 06/25/2047| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.........cccconvvruee | e 09/25/2012| MBS Paydown 0.80726803......... | .ccovverereereneinns | cererirenes 416,268 | ............ 416,268 | ...........347,584 | ........... 365,680 | ..ovvvcrieriicns | e 16,892 | oo | s JCR 72 I ISR 416,268 06/25/2047| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047 . 07/25/2012| MBS Paydown 0.90582303......... ceeernrrernnnnenes | e 488,071 | 458,071 | ............382,489 | ...........402,403 | .....ccoooviviiier | e 15,403 | oo | s 15,403 ...458,071 06/25/2047| 1FM.....
12803P AA 6 |CAJUN 2011-1A A2 SEQ 5.995 2/20/2041 B 08/20/2012| MBS Paydown 0.95.................... ceeernnreneerineenins | e 100,000 | e 100,000 0 0 ...100,000 02/20/2041| 2AM.....
12803P AA 6 [CAJUN 2011-1A A2 SEQ 5.995 2/20/2041........coovvee [ s 06/20/2012| Prior Period AdJUSIMENL........cccoe. [ overvrnriirinrieiinns [ e | e | v | e | e | e | o (V] I 02/20/2041| 2AM.....
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... |..... 09/05/2012| Call 100.0......couuverrerrerrirrerirens | ceververieesserineniene | cerneesneenns 38,122 | v 38,122 | oo, 37,495 38,122 09/30/2015|4Z........
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... | ..... 08/01/2012| Partial Call 100.0.........evvvverervees [ errererrnririerirerinen | e 51,798 | v 51,798 | oo 50,892 51,798 09/30/2015|4Z........
141781 G# 5|CARGILL INC 7.28 06-30-23 B 06/30/2012| Prior Period Adjustment.. 394,737 | oo 394,737 ..462,261 394,737 06/30/2023| 1FE......
144141 CS  5|CAROLINAP &L 6.50 07/15/2012.......ccvceverrncrernnnns | cenee 07/15/2012| Maturity 100.0.... ..1,500,000 ,500,000 1,499,400 1,500,000 07/15/2012| 1FE......
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036.... e 09/25/2012| MBS Paydown 0.68372193 ...45,318 58,712 01/25/2036( 1AM.....
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........coc0e. | vevee 08/25/2012| MBS Paydown 0.69106094......... [ .cccoeevrrrrererrerinns | crrvrerernen88,382 | oien..88,382 | oo 68,220 88,382 01/25/2036| 1AM.....
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........couvv. | oo 07/25/2012| MBS Paydown 0.70210867......... [ .cccoevvrvrvermrererinnns | vrvvrereneen 91,669 | ciiiiinn. 91,669 | oo 70,757 91,669 v | e (1 I 212 | 01/25/2036| 1AM.....
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144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 08/25/2012| MBS Paydown 0.30421618......... ,653 | o 55,653 | .overirern 45,861 | 88,393 [ | i 1,720 [ | e 1,720 | . 55,653 IO [V I 163 |02/25/2036| 1FM.....
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 09/25/2012| MBS Paydown 0.30176048......... ,953 | s 64,953 | ..o 53,525 | i 54,145 | | i 2,170 | oo [ e 2,170 | v . 64,953 IO [V IO 212 |02/25/2036( 1FM.....
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 07/25/2012| MBS Paydown 0.30632027......... 143,156 | oo 117,969 | i 119,335 | i | e 3,822 | o | e 3,822 [ | e 143,156 v [ (V1 I 364 | 02/25/2036| 1FM.....
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038 i 09/15/2012| MBS Paydown 0.975928753 ....14,407 M ] e (1) 14,407 12/15/2038| 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccoouvver | vever 08/15/2012| MBS Paydown 0.97712930 13,130 0 0 13,130 12/15/2038| 1FE......
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038 VTN I 07/15/2012| MBS Paydown 0.978322924 ..13,079 ...13,079 0] 0 13,079 12/15/2038| 1FE......
14886M AE  1|CATALINA MARKETING INT TL L+275 10/01/14...... | ..... 07/09/2012) MORGAN STANLEY & CO.....coe. | coverereerrerirerirnne | overenes 2,393,140 | ......... 2,466,804 35,589 |..... 35,589 | ..ovvvrrrerns | e 2,323,874 10/01/2014| 3FE......
15189X AG 3 |CENTERPOINT HOUS M2 5.75 01/15/2014.............. | ..o 08/27/2012| Make Whole Call 107.332........c.. [ coevvvverrervererinn | e 2,146,640 | .........2,000,000 | .........1,995,080 | ....... 1,998,747 | .ooovvovrviririnns | v 1,253 | v | e 1,253 | e [ e 2,000,000 | ..oovrrvrircins | e 146,640 | ..... 146,640 |..... 128,417 |01/15/2014| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......c.oovvvvvvrrncnns | e 07/01/2012| Sinking Fund Redemption 100.0. [ .......ccccovrmrvernns | vrrrrerren25,985 | criiii00n25,985 | 1oiiii0n25,985 | 1oiiirr0ni25,985 | oo | ervverveveiieiens | e (V1 I . 25,985 e | [V . 972 |12/01/2016|1..........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16.... e 08/01/2012| Sinking Fund Redemption 100.0. | .....cccovvvnrrvmrrnee | covvrrernennn26,124 | 026,124 | 026,124 | 026,124 | s [ e [ e 0 26,124 OO (1 I 1,116 | 12/01/2016|1...
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16.... N 09/01/2012| Sinking Fund Redemption 100.0. |. ..26,263 | .. 26,263 | 026,263 | 26,263 | s | e | e 0 26,263 O (1 I 1,263 | 12/01/2016|1...
16162W MB 2| CHASE 2005-S2 A15 PAC 5.50 10/35 6R-8.............. | ... 09/01/2012| Transfer to HANNOVET..........coccoee | vovernerveerverrerirens | oviis 1,884,376 | ......... 2,000,000 | ........1,884,376 | ........ 1,884,376 | ....cccoomurimurs | corrrvrrrrrirnrrns [ conne (V1 TR ISP 1,884,376 v | e (V1 I 9,167 | 10/25/2035| 2FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2012| MBS Paydown 0.118679447....... [ .cccovvvevrernererinns | veverrrnnnen 11,023 | 11,023 | 09,700 | 8,358 | e | e B8 [ .o [ e (61: 0 [ . 11,023 OO IO (1 I 231 | 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/25/2012| MBS Paydown 0.120057264 14,093 IO I 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 07/25/2012| MBS Paydown 0.121818845 11,218 14,794 S 0 01/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.. .109/25/2012| MBS Paydown 0.09510090 17,223 |. 20,636 0 ...877 [11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.. .| 08/25/2012| MBS Paydown 0.095903865 39,812 v | 0] .....1,592 | 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccccere | vever 07/25/2012| MBS Paydown 0.097555818....... | .cccveererrneenerinns 35,746 IO (V1 I 1,251 |11/25/2036| 1FM.....
166751 AH 0| CHEVRON CORP 3.9503/03/2014.........ccccoevrmrvnes | vevee 09/01/2012| Transfer to Hannover...........cccce. | covvverivevivernncrnns | vveeeren.526,203 | ............500,000 | ............526,203 | ............ 526,155 | ...covoerieriinens | v (G2 ORI IO () [T O 526,155 | ...ovoverieiires | e 48 | i 48 | ... 9,765 | 03/03/2014| 1FE......
17121H AB 6| CHRYSLER GROUP TL B L+4.75 05/24/2017.......... | ..... 09/28/2012| Paydown 100.0........cccvverererenenne | vvvernerrenerrnerrenirnee | cernernnennn32,500 | 32,500 | v 29,144 | e 29,291 | oo | e 282 [ e | e 282 [ . 32,500 OO (V1 I 1,847 |05/24/2017| 3FE......
172070 CN 2| CINC GAS & ELEC 5.70 09/15/2012 OO I 09/15/2012| Maturity 100.0............ 3,000,000 | ........ 3,000,000 2,999,898 102 |..... 102 |.. 3,000,000 O 0. 171,000 | 09/15/2012| 2FE......
17275R  AH 5| CISCO SYSTEMS 4.45 01/15/2020..........covveeerermrres | v 09/01/2012| Transfer to Hannover. 1,171,796 ,000,000 1,171,736 1,171,736 01/15/2020| 1FE......
172967 CK 5|CITIGROUP INC 5.125 05/05/2014 N 09/18/2012| Cash Tender 103.029. 1,976,381 | ......... 1,864,000 1,841,602 1,919,920 05/05/2014| 1FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.........cccovuveres | cevee 09/25/2012| MBS Paydown 0.95034508......... | ..c.coovveererereneinns | cvvverienns 110,785 | c.oocveeeee 110,785 | ........... 109,747 | ............ 109,282 w2 2 | [ e 110,785 10/25/2035| 1FM.....
172973 3L 1|CMSI2005-7 1A7 VADM 5.50 10/25/35.........cocovureres | cevee 08/25/2012| MBS Paydown 0.961269572....... | .cccevrvrereererneennns | cvvverienns 110,280 | cooovvreveee 110,280 | ............109,246 | ............ 108,784 ] e ()] ST 110,280 10/25/2035| 1FM.....
172973 3L 1|CMSI2005-7 1A7 VADM 5.50 10/25/35.........ccccovvvenes | cevee 07/25/2012| MBS Paydown 0.97214424......... | ccccovvenerneerneians | e 109,777 | v 109,777 | ........... 108,748 | ............ 108,287 @] ... (U3 T [ 109,777 10/25/2035| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18... e 09/25/2012| MBS Paydown 0.097109711........ | ceveevevevvrrververirene | vevrerernenineee19 |19 | 314 | <1 N OO RO 36 [ v [ e 36 419 IO 0 12/25/2018| 1FM......
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18... e 08/25/2012| MBS Paydown 0.10046376 38 38 29 | s 26 3. 3 38 IO 0 12/25/2018| 1FM.....
17307G AL 2|{CMLTI 2003-UST1 PO1 0 12-25-18........ccrvrvvvrvrrrnrns [ s 07/25/2012| MBS Paydown 0.100768144....... | .c..cvovrvnriniriens 38 ... 38 2 [ 26 [ oo [ s (U [0) SRR [N (R [0) ) — 38 SO (01 I 12/25/2018| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18......c0orevercrrrrernens | verer 06/25/2012| Prior Period AdJUSIMENL..........cc. | coveverenrrrerierinee | ceerneeissinerieniinees [ cenerinsesnsssinssinenes | eveeenesssssssssesins | osessessessssesssssens 235 |..... 235 | s OO (V1 IR 12/25/2018| 1FM.....
17307G  ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 09/25/2012| MBS Paydown 0.14716047 196 |..... 196 [ .o . 24,310 IO I 0 03/25/2034( 1FM.....
17307G  ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 08/25/2012| MBS Paydown 0.14759265 812 |..... 812 [ s | e 122,450 IO 0 03/25/2034| 1FM.....
17307G ED  6|CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 07/25/2012| MBS Paydown 0.14976958 221 35,903 0 03/25/2034( 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 07/25/2012| MBS Paydown 0.7693107........... | covevevveenrermniiverrene | wveneennn 134,954 | 134,954 | 1 125,676 | oo 126,442 | e | s 8,000 | oo | e 8,000 [.oovrrervrane | v 134,954 IO I 0 05/25/2034( 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 09/25/2012| MBS Paydown 0.73416411 784 | ... 784 | o . 12,912 S 0 | e 455 |05/25/2034| 1FM.....
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17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 08/25/2012| MBS Paydown 0.73625685......... | ..ccoervrererereneinns | crvverirnes 203,939 | .. 203,939 | ..o 189,918 | covvvenee 191,076 | oo | e 12,286 | oo | v 12,286 | .o 203,939 [ oo [ (V1 I 6,382 | 05/25/2034| 1FM.....
17307G FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 06/25/2012| Prior Period AdJUSIMENL.........ccc. | coeeeereerrnerierinee | ceerneeissineriieninees [ ceneninsessssinssenes | e | oeessessessssesssssens 264 |..... 264 | oo [ [ [ (V1 IR 05/25/2034| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 09/25/2012| MBS Paydown 0.71732757......... [ cecovrverecenererinns | cvrvereennnn 3,228 | 3,228 | 002,688 | e ,707 | s | e B1 | oo [ e 61 | s 3,228 | .o | e 08/25/2035( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 08/25/2012| MBS Paydown 0.722941933 (315720 I 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 07/25/2012| MBS Paydown 0.73224931 2,780 08/25/2035| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 08/25/2012| MBS Paydown 0.733732702 | ST TR 187,487 | oo | e 08/25/2036( 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 07/25/2012| MBS Paydown 0.744732246....... | ..cccocovervvrcvererinnn | crrreennnn 263,385 | ... 263,385 | ... 217,894 | 224293 | e | e 16,008 | ..ooovvererers | e 16,008 | ...ooverrrrrnns 263,385 | ..oovvrererns | oo 08/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36.........cccovverervrns | o 09/25/2012| MBS Paydown 0.03552517......... 7% |.... 794 | 73,263 | oo [ s 07/25/2036( 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36........ccocverererernes [ e 08/25/2012| MBS Paydown 0.050177846 652 |.... 652 | .ovrvririnnne 76,745 | ..oovvvvervnnns | e 07/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36.........cccovverervnns | o 07/25/2012| MBS Paydown 0.0655269 532 |..... 81,687 |..oovvverinnrns [ cenne 07/25/2036( 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........cc.coovvres | veves 09/25/2012| MBS Paydown 0.81402342......... | ccccouveerrrmrrinerrene | wrerrrnnrn 168,657 | 168,657 | .. 157,206 | oo 161,654 | oo | e 4270 | oo | e 270 | i | s 168,657 | .ovvvvvvvrenns [ e 09/25/2036( 1FM.....
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cccovvvers [ ver 08/25/2012| MBS Paydown 0.83434352......... | cccoveeeeerrnerinernnee | eervenrnennn98,287 | 098,287 | 191,009 | 94,047 | s | v 1771 | s 98,287 | cvovvererini | e 09/25/2036( 1FM.....
17310E AD 0 [CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccovvvvees [ vees 07/25/2012| MBS Paydown 0.84780744......... [ .cccovvoverevrvereonns | crvvrenn 183,947 | (i 183,947 | i 170,496 | o 176,012 | i | e 5,244 | oo | 5,244 | i | 183,947 | oo [ 09/25/2036( 1FM.....
17312F AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 07/25/2012| MBS Paydown 0.22773822......... | ccccovevenrrenerinerrene | cervrrenncei2,868 | i 27,868 | 27,101 | 17,242 | s | v 6,078 | ..o 27,868 | ..oovrverienrns [ e 04/25/2037| 4FM.....
17312F AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 09/25/2012| MBS Paydown 0.22063446 194 | ... A347 | e [ e 04/25/2037| 4FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 08/25/2012| MBS Paydown 0.22280800 9,860 04/25/2037| 4FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........coccovvee [ o 09/25/2012| MBS Paydown 0.84550735......... | ccccveeeververinerrnee | wovvrenenns 152,412 | 152,412 | 146,709 | v 146,912 | s | s 4,193 | oo 193 [ | s 152,412 | oo | e 06/25/2037| 2FM.....
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........ccoccvuee | o 08/25/2012| MBS Paydown 0.855668133....... | cccoveeeereenernerrnee | werernens 106,517 | 10 108,517 | 102,532 | 102,674 | s | v 2,689 | .o [ e 2,689 | .o | s 106,517 | coveoveveveinens | e 06/25/2037| 2FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........cocccvues [ e 07/25/2012| MBS Paydown 0.86276929......... | .cccooevvvrrineriverrene | wovrrennn. 101,818 | 101,818 | Looiin98,008 | 98,144 | s | v 2,525 | oo [ e 2,525 | oo | s 101,818 | oo | e 06/25/2037| 2FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 09/25/2012| MBS Paydown 0.46285391......... | ccccoveeeevevnerneeernee | cervrrrrneenn 10,866 | i 10,866 | oo 3,857 | v 094 | s [ e [ e (1 I 10,866 | ..cvovvercerens | e 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 08/25/2012| MBS Paydown 0.471978267....... | ceccoovvenrvrnerneeraee | eevverernneonnne 17T | i 17T |83 | 97 | i [ e [ 0 L4 (TN B 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 07/25/2012| MBS Paydown 0.47219519......... [ ceccverierrrrmnverinnns | verrvrreneeenn 5,591 | i 5,591 | i 1,985 | 002,607 | e | evverreneiieiens | e 0 5,591 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 07/25/2012| Pass-Through LOSS........c.cccveverer | covernerenneiinennneeinnes | eevmnensernernnsennees | eevnerinneennens 1,380 | o0 | i | v [ e [ e 0 | eovveeeeeeenn | eeveeereenreeeeieeiienns | eveeeereesriensi | o 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 08/25/2012| Pass-Through LOSS...........ccvveres | voreerremrrnerirerenee | eeemmvinsnrneineninnees | eervenernerneensnn83 [ rvvvriieriinenene30 | v | e [ e | e (V1 SPOOROOTOSPORN FPPOPPORPTORPTORRPOOROPR IVPURPRIRPRPPOO OO 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 09/25/2012| Pass-Through LOSS........cveveerer | vorerneremernnenineninnee | weermerinsernenneniinees | eervonernerinneennnn88 |80 | v | e [ e [ e (V1 SUUUROORRTOR PUOTORTORTURUOOTR IVPRIRRTRRTO PO 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | corerrrimeineiieeines | ceeneeineinsiiesiinees [ cenerineissseiinsieenes | eeesseessssinsisnsssns | oeseseessnsssseessnssnns | sosvseessieseneess | ceeeesiesesnessnne | conee (V1 SOOI URORTORPIURURRPUUROTR IUPURTRURTRRTO OO 03/25/2037| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 09/25/2012| MBS Paydown 0.174849442 101 | ..... 101 31,960 | .o [ e 01/25/2036( 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 08/25/2012| MBS Paydown 0.177979431 486 |..... 486 [ .o | e 177434 | e | e 01/25/2036| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 07/25/2012| MBS Paydown 0.195356154 399 ... 399 | | e 165,658 | ...ovvvvvreens [ o 01/25/2036( 1FM.....
17315C  AC  1|CMLTI 2009-3 1A3 MEZ SSNR 5.25 9/25/2035......... | ..... 09/25/2012| MBS Paydown 0.939326389....... | ..ccovervevnerreeernne | wvvereren 571,276 | . 571,276 | ..........538,428 | ... 540,737 | oo | v 27,418 | o | e 27,418 | o | s 571,276 | ..ovvevvvrcrres [ 09/25/2035| 1FM.....
17315C AC 1| CMLTI 2009-3 1A3 MEZ SSNR 5.25 9/25/2035......... | ... 08/25/2012| MBS Paydown 0.994074188....... | .ccccccvnvrivcinerrnns | vovereenenn61,834 | 61,834 | 58,279 | ..........58,528 | i 61,834 | ..o [ e 09/25/2035( 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 09/25/2012| MBS Paydown 0.392709839 61,383 | .o [ e 06/25/2037| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 08/25/2012| MBS Paydown 0.39925073 93,100 06/25/2037| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 07/25/2012| MBS Paydown 0.409171323....... [ .cccovvrvevvrrneveinnes | crrereennn 105,353 | 105,353 | .. 101,450 | oo 101,108 | s | v 1,034 | s [ e 1,034 | | v 105,353 | .ooovvvvvvrenns [ e 06/25/2037| 1FM.....
173156J AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | c..u. 09/25/2012| MBS Paydown 0.500108579 21,045 | .o [ e 07/25/2036( 1FM.....
17315J  AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | ceree 08/25/2012| MBS Paydown 0.512273359....... | .cccovrverevrnererinns | veerernnenen 12,590 | 012,590 | oo 11,870 | 012,033 | s | i 90 [ v | e 90 [ .o 12,590 | .ovvvvvveviiens | e 07/25/2036| 1FM.....
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17315J  AY  8|CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | ... 07/25/2012| MBS Paydown 0.51955081......... | ceceevveerrmnrirerirene | cernreiininne 18,924 | .oocovvveneee 18,924 | ...cvvvenne 17,842 | oo 18,087 462 | ... 462 | .o . 18,924 OO [V I 297 |07/25/2036( 1FM.....
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........ccvorvvenes [ vonee 09/25/2012| MBS Paydown 0.597601675....... | .ccevrvrererererneenns | crrverireens 106,550 | .oooreeeee 106,550 04/25/2037| 2FM.....
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037........ccvorvverees [ wonce 08/25/2012| MBS Paydown 0.604261077....... | ccceovverevrerineians | cvrverienes 140,636 | ...ccoonee. 140,636 04/25/2037| 2FM.....
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........coorvvernes [ vonee 07/25/2012| MBS Paydown 0.61305083......... | cccovevervrrmerrerrens | wovreennn. 138,442 | e, 138,442 04/25/2037| 2FM.....
173156X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 09/25/2012| MBS Paydown 0.49525996 ..669,370 11/25/2035| 1FM.....
17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 08/25/2012| MBS Paydown 0.512613285 11/25/2035| 1FM.....
173156X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 07/25/2012| MBS Paydown 0.522374145 397,034 11/25/2035| 1FM.....
17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 09/25/2012| MBS Paydown 0.830948479 98,267 05/25/2037| 1FM.....
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 08/25/2012| MBS Paydown 0.837610672....... | .cccovveerrverrerernne | vvrrrerere 371,889 | 0. 371,889 [ 366,311 | 1o 367,153 | s | 2,927 [ | 2,921 [ [ e 371,889 05/25/2037| 1FM.....
17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 07/25/2012| MBS Paydown 0.862823483 200,576 05/25/2037| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cccrvvvres | coree 07/25/2012| MBS Paydown 0.451697716....... [ .cccovrverrvvrirerinnns | crrnreerrnn 219,237 | i 219,237 | 1o 218,894 | 218,554 | oo [ B8 [ [ viiieeenB8 [ | i 219,237 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........ccrvvenes [ vonee 09/25/2012| MBS Paydown 0.420312155....... | cccccovevrereevernernns | crrverireees 203,973 | oo 203,973 | ..o 203,654 | ............ 203,338 115 | ... 115 | s . 203,973 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cccrvvvree | corne 08/25/2012| MBS Paydown 0.434060675....... [ ..ccoovrererrnrererinnes | corvrereenns 261,663 | ...ccoone. 261,663 | ...oconvn 261,254 | ..o 260,849 104 | ..... 104 | oo . 261,663 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cocrvvernes [ vonee 06/25/2012| Prior Period AdJUSIMENt........cc.c. | coveerinrinerieriines | e [ o | | e | oo | e | o (V1 T 12/25/2035| 1FM.....
191216 AL 4|COCA-COLA CO 3.62503/15/2014 e 09/01/2012| Transfer to Hannover..........c.ccoe. | voverveeserencrinerinens | e 1,048,638 | ........1,000,000 | ......... 1,048,638 | ......... 1,048,551 | ..coovvenvrvvens | cervrerienns (87) [ oreeereervrrnens | wrverirerernend(87) [ | s 1,048,551 03/15/2014| 1FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047. R.. ]09/07/2012| MBS Paydown 0.41731268 579 | oo T e [ [ 0 634 12/09/2047| 6FE.......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047. .| R.. [ 06/07/2012] Prior Period AdJUSIMENL.........cccc. | crerrmrmrieierieiies | cermrreriiensninninnies | cvnrersiesnsssesssnns | eovsrsssssessnssnsinns | sinsssssssnssssssnsiens | coesssssssssnssesss | oevenessnssesienss | e 0 12/09/2047| 6FE......
20035C AA 8| COMERICA BANK Al 5.70 06/01/2014.........ccconvvnnce | cenee 09/01/2012| Transfer to HANNOVET..........cocccoee | coverervnnreneiierirees | v 2,126,220 | ......... 2,000,000 | ......... 2,126,220 | ......... 2,126,023 | oo | e (197) | ceveeeerneeiineins | e (197) | cevveeeneerinn | v 2,126,023 06/01/2014| 1FE......
20449E XN 1| COMPASS BANK 6.40 10/01/2017......cvevrvererirerernes [ v 08/07/2012| GLEACHER...........vverrnirerirens | cvervnnrierireeinniiens | s 10,037,500 | ....... 10,000,000 | ....... 10,125,580 | ....... 10,083,129 | ..o | o (7,503) [ oo | v (7,503) [ oo | v 10,075,625 10/01/2017| 2FE......
20449E XN 1| COMPASS BANK 6.40 10/01/2017......cvevrvrerrrerernes [ v 08/02/2012) MORGAN STANLEY & CO....coe. | covererrnrernerrrenirnne | overees 1,015,000 | ......... 1,000,000 | ......... 1,017,915 | ......... 1,013,957 [ oo | e (RN ECTAT S (RN T4 T I 1,012,820 10/01/2017| 2FE......
20449E XN 1| COMPASS BANK 6.40 10/01/2017... [T I 08/07/2012| MORGAN STANLEY & CO . 2,030,000 | ......... 2,000,000 1,999,241 1,999,309 10/01/2017| 2FE......
20449E XN 1| COMPASS BANK 6.40 10/01/2017......cveuvrvrerirerernes [ v 08/27/2012)| MORGAN STANLEY & CO ..1,020,000 ,000,000 10/01/2017| 2FE......
20449E XN 1| COMPASS BANK 6.40 10/01/2017... e 09/11/2012| MORGAN STANLEY & CO 2,080,000 | ......... 2,000,000 10/01/2017| 2FE......
21036P AF 5| CONSTELLATION BR 7.25 05/15/2017........cccvuvernuns [ e 08/03/2012| J. P. MORGAN SECURITIES..... | cccovvveervverirerirens | v 1,732,500 | ......... 1,500,000 | ......... 1,466,250 | ......... 1,472,464 | ... | e 2,568 | oo [ e 2,568 | .o | e 1,475,032 05/15/2017| 3FE......
21036P AF 5| CONSTELLATION BR 7.25 05/15/2017........ocvovvernens [ o 08/02/2012| J. P. MORGAN SECURITIES..... | ccoovereerrnerrerirnee | overn 1,732,500 | .....oee. 1,500,000 | ......... 1,488,750 | ......... 1,490,824 852 |..... L1720 TR IOV 1,491,675 05/15/2017| 3FE......
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.........covevvrnes [ e 09/15/2012| MBS Paydown 010711177 ....cc.. | covenrrerneernernernnee | evrnrrnneceni 2889 | 2,689 | e 2,687 | e 1,546 | s [ e [ e (V1 I 2,689 03/15/2027 | 1FM.....
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027..... .| 08/15/2012| MBS Paydown 0.107649562....... | ...cocrerererervrnnes | verrernrnnnenn8,199 | viiiiiienennnn6,199 | i 8,194 | 03,564 | s | e | e 0 6,199 03/15/2027 | 1FM.....
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.... .107/15/2012| MBS Paydown 0.108889409....... | .cccovevrnernerrneennee | ververrrneeenn8,021 | 8,021 | 8,015 | e BT | s [ s [ 0 £ 072 I O 0 03/15/2027 | 1FM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13......ccvvvvrrneirernninnes | veres 07/15/2012| Sinking Fund Redemption 100.0. | .......cocovrmrrrrrinis | vrvvvirerinns 16,453 | oo 16,453 | .o 16,453 | .ovvvene 16,452 188 |..... 188 [ .o . 16,453 IO I (1 I 908 | 04/15/2015| 3AM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13......ccovvvmeverererncernins [ o 06/15/2012| Prior Period AdjuStment............. | coeeeeeeeernerrneenee | veervvrirnerinns 2,535 | oo | e [ e | | o (625) | eveveverreenernne [ ervrneernenens(B25) | v | e [ e | e 2,535 | ........ 2,535 | .. (926) | 04/15/2015| 3AM.....
21685W BT  3|RABOBANK UTRECHT 4.50 01/11/2021.................. R.. |09/01/2012| Transfer to HANNOVET...........ccooc [ covverrrrincirnnirniins | v 1,101,179 | ........1,000,000 | ........1,101,179 | ... 1,101,149 | oo | v (29) [ oo | e (29) [ | e 1,101,149 e | 30 30 | e 6,250 |01/11/2021| 1FE......
222372 AJ 3| COUNTRYWIDE FINL 6.2505/15/2016.... B 09/26/2012) BANK OF AMER/ML.......covvvuerer | coverrrierrnerireniene | overenes 2,175,480 | .........2,000,000 | .........2,063,040 | .........2,033,464 |......cccooomuuee | verrenens (5,163) [ oo | vrereenene(8,163) [ o | e 2,028,301 | oo [ e 147,179 | ..... 147,179 | ... 62,500 |05/15/2016| 2FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccoevvree | corne 09/25/2012| MBS Paydown 0.06149863 7,899 0 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.. e 08/25/2012| MBS Paydown 0.062815177....... [ cccovrvrvevrnenerinnns | vererernneeen28,071 | ciiiiienn25,071 | criii000025,083 | coiiir0025,553 | oo | v [E1515) ) I 25,071 SO 0 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccoevvee | coree 07/25/2012| MBS Paydown 0.066993625....... [ ...cccovereermrrerinns | vererrrennen 12,599 | 12,599 | 012,595 | 12,842 | e | e (VAL 12,599 S 0 09/25/2031| 1FE......
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33........cccovvemvne | e 09/25/2012| MBS Paydown 0.435128003....... | .ccccovvererrrmrrncrans | vrerrernnei 212,876 | i 212,876 | i 214,857 | iii214,029 | o | e (1,689) [ .oovereereveinens | eerereerene(1,689) [ o | e 212,876 IO 0 06/25/2033| 1FM.....
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22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........cccoevevnne [ venee 08/25/2012| MBS Paydown 0.447650101........ | cccoovvvveverevernennns | cvvverienns 105,025 | ...ccvveeee 105,025 | ..o 105,726 | .o 105,293 [ oo | e (B13) | e [ v (B13) s | s 105,025 | ..oovvvevvnnns | e 0 3,851 | 06/25/2033| 1FM.....
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........cocoruvens | cevee 07/25/2012| MBS Paydown 0.45421415......... | ccccovvvverireeenennns | crvverireens 229,526 | .......c.... 229,526 229,526 | ..ovvvrrrerres [ 0 06/25/2033| 1FM.....
22541Q J2 9| CSFB 2003-C5 A4 SEQ 4.90 12/15/36.......ccoovvrermrins [ e 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernerenneirneineirnes | v 2,290,429 | ......... 2,224,318 | ........2,295218 | ....... 2,295,218 | ..oooovrernriicrs | (4,914 [ | (4,914 [ | 2,290,304 | .ooovvveerieei | s 125 | s 125 12/15/2036| 1FM.....
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38.......ccovvvvvvrne [ 08/15/2012| MBS Paydown 0.39356888......... | .cccoernrrrerirerenes | vevvvvrinriis 1,623 | oo 1,623 1,623 | e [ s 0 02/15/2038| 1FM.....
225458 DK  1|CSFB 2005-C1 A3 SEQ 4.813 2/15/38.........ococvvvvrns | venee 09/15/2012| MBS Paydown 0.33802882 .281,866 ..281,866 281,866 0 02/15/2038| 1FM.....
225458 DK  1|CSFB 2005-C1 A3 SEQ 4.813 2/15/38.........coccovvvvurs | venes 07/15/2012| MBS Paydown 0.393888667....... | .....cccvvuvvrerererenns | vevvrrirnriinas 2,190 | s 2,190 2,190 | oo | (1 I 61 [02/15/2038| 1FM.....
225458 LD  8|CSFB2005-3 6A1 SEQ 5.75 07/25/2035..........cccevves [ vonee 09/25/2012| MBS Paydown 0.1508343........... | ccceerrvrereererneenns | crvverieens 328,813 | .coovvven. 328,813 328,813 | .o [ e (V1 I 6,302 | 07/25/2035| 1Z........
225458 LD  8|CSFB 2005-3 6A1 SEQ 5.75 07/25/2035.........ccovvves [ e 08/25/2012| MBS Paydown 0.15460381......... [ .ccoeerrrereeriririnins | cevreererinns 32,050 | covvererene 32,050 32,050 | .o [ e (V1 IO 461 | 07/25/2035(1Z........
225458 LD  8|CSFB2005-3 6A1 SEQ 5.75 07/25/2035..........ccccevves [ vonee 07/25/2012| MBS Paydown 0.15497123.......... | ccceveeeerrnnrirerirene | e 38,434 | ..o 38,434 38,434 | .o [ e 0 07/25/2035| 1Z........
225470 AP 8|CSFB 2005-C5 A4 SEQ 5.10 8/15/38.........ccovurevrnies [ 09/01/2012| Transfer to HanNOVET..........cccccoes | voveneeernerinerineennes | 0000002,203,716 | .........2,000,000 | .........2,203,716 | .......2,203,716 | coooerorerencins | corverrnririeniines [ e 0 2,203,716 | .ovvvrerecres | e 0 08/15/2038| 1FM.....
2254W0 FJ  9[CSFB 2003-1 1A1 SEQ 7.00 2/25/2033..........ccccoevviee | veves 08/25/2012| MBS Paydown 0.01164932 , , , 5L [N IS (X)) IR 15,229 [ ovvvvveveiens [ v 0 02/25/2033| 1FM.....
2254W0 FJ 9| CSFB2003-1 1A1 SEQ 7.00 2/25/2033..........cvvvveres [ venee 09/25/2012| MBS Paydown 0.011615327....... | ccccovvvvverrrerereeenes | vevrveirneninns 2470 | oo 2,470 2,560 | ..o 2,556 D] Y.y (VI ISR I 0 02/25/2033| 1FM.....
2254W0 FJ  9|CSFB2003-1 1A1 SEQ 7.00 2/25/2033........ccovvvvreves [ e 07/25/2012| MBS Paydown 0.011858885....... [ ..ccoocrrvvrneirernnn. 3,598 | .o 3,598 3,729 | oo 3,723 (6)] ... 3,598 | .o | e 0 02/25/2033| 1FM.....
225792 ZZ 3| CRESCENT RES 2ND LIEN L+600 6/09/2015.......... |..... 08/09/2012| Paydown 100.0........c.ceverrerivins | vevermrierrnerireniene | ovriis 1,470,324 | ......... 1,470,324 | ......... 1,440,699 | ......... 1,367,401 | ........ 81,828 | ........ 20,519 | oo | s 102,347 | oo | v 1,470,324 | ..o | e 0 06/09/2015| 6FE......
225792 ZZ 3| CRESCENT RES 2ND LIEN L+600 6/09/2015.......... | ..... 06/09/2012| Prior Period AdJUSIMENL.........cc.c. | coreeerenrrnerierines | ceerreriserneiiieninees [ cenesissesnsssisssenes | eeesneesssssnsssessn | oessssessesssseessnssns | sessmessessneess | evsnessnsenessnne | onee (01 USRS USRI RRRTN IR DUV 0 06/09/2015| 6FE......
227170 AA  5[CRNN 2011-1A A1 ABS 4.94 11/18/2026.. R.. 109/18/2012| MBS Paydown 0.9166667... 3 | 3 66,666 0 11/18/2026| 1FE......
227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11/18/2026 . |R.. |08/18/2012| MBS Paydown 0.925 I I 3 66,666 |.....cccoovevres | e 0 11/18/2026| 1FE......
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. |07/18/2012| MBS Paydown 0.9333333........... i | 3 | s 66,667 | ..evvererrer | e 0 11/18/2026| 1FE......
22943E AB  9|CTCDO 2005-3A A2 CDO 5.16 6/25/35..............cu..... R.. |09/25/2012| MBS Paydown 0.592783312 T L2 43,630 [ ..o [ 0 06/25/2035| 3AM.....
22943E AB  9|CTCDO 2005-3A A2 CDO 5.16 6/25/35..........cocconne. R.. | 08/25/2012| MBS Paydown 0.601509235....... | ..ccoveereeernernnenns | ververernenn 91,099 | 91,099 | 192,009 [ 190,973 [ e | e LS [T IS L - 91,099 | .o [ 0 06/25/2035| 3AM.....
22943E AB 9| CTCDO 2005-3A A2 CDO 5.16 6/25/35..........cocovvnnee R.. [07/25/2012 MBS Paydown 0.619729099....... | ..coovererrmrrvrenns | rnrnernn 198,083 | ... 198,083 | ...........200,041 | i 197,788 | oo | v 27 [ | v P2/ [ I 198,063 | ...ovvvvvreens [ e 0 06/25/2035 3AM.....
22943Y UR  8|CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 09/27/2012| MBS Paydown 0.45581997 490 | ... 490 52,217 0 07/27/2037| 1FM.....
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37..... | ..... 08/27/2012| MBS Paydown 0.463195225 143 |..... 143 16,480 [ .oocvvevcrrens [ e 0 07/27/2037| 1FM.....
22943Y UR  8|CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 07/27/2012| MBS Paydown 0.465522976....... | .cccvvverrrnmrirerirene | cenrriininnd 96,881 | ..oovvvvecn 96,881 | ...cvvvnve. 92,361 | .ovvvernne 93,105 693 |..... 693 [ .o 96,881 | ..ooovvverenrns [ e 0 07/27/2037| 1FM.....
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 09/26/2012| MBS Paydown 0.341056785....... | ccccveevreemerrerinne | cereerreennsd 46,307 | .o 46,307 | oo 43254 | oo 44,087 677 |..... 677 [ 46,307 [ .oovvveercnns [ 0 06/26/2037| 1FM.....
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 08/26/2012| MBS Paydown 0.349055929....... | .ccoeevrerreerirerinens | cevreereriens 50,558 | oo 50,558 | ..ovoriires 47,225 | oo 48,134 639 |..... 639 [ .o 50,558 | ..ovvirerinnins [ cenee 0 06/26/2037| 1FM.....
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 07/26/2012| MBS Paydown 0.357789459 506 |..... 506 47,907 [ [ 0 06/26/2037| 1FM.....
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 06/26/2012| Prior Period AdJUSIMENL.........ccco. [ e [ e | e | e | sevesssiesnsseesis | senerennsiennns | oo 1,001 | e | v 1,001 | oo [ e | e (V1 IR 06/26/2037| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46............ccorvvvrurer | veree 08/25/2012| MBS Paydown 0.728692698....... [ ...ccovervrrvrrerinnes | crrvrirvenns 106,945 | ............ 106,945 | ..cvvvverees 70,583 | ovvrinens 45,363 | oo | e AT R I AL [ I 106,945 | ...coovvivrenns [ e (1 I 292 | 04/25/2046| 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46..........coccevvvmeres | v 07/25/2012| MBS Paydown 0.748516792....... | .ccccvvvrevererernernns | crrverireens 106,447 | .ooovvvennee 106,447 | coovvvrnnns 70,255 | v 45,152 | oo | e 6,374 | oo [ e 6,374 | oo | s 106,447 | oo | e [V I 252 |04/25/2046( 1FM.....
23242E AD 1| CWL 2006-13 1AF4 SEQ 6.229 1/25/37........ccrvvvrceee | o 06/25/2012| Prior Period Adjustment.............. | voveevveneirmriineereee | ierrreen06,838 | covviiiviivriiniieeis [ | o | cevveesieseineins | coveiiesinennne | e (0 [ OO ISR 906,838 | ...oovrvverres [ (18 I 01/25/2037| 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........cco0. | ... 09/15/2012| MBS Paydown 0.179672888....... | ..covcevvrvveriverrnee | cervrrenneei24,530 | 24,530 | v 17,141 | 18,308 | s | v 1,150 24,530 | coovvereiren [ 0 07/15/2036| 1FM.....
23242L  AB  9|CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........ccccce. | vevee 08/15/2012| MBS Paydown 0.18180596 33,114 0 07/15/2036| 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........ccccovvt | ovee 07/15/2012| MBS Paydown 0.184685447 22,538 | oo [ 0 07/15/2036| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2012| MBS Paydown 0.675108164 36,252 | oo [ 0 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 08/25/2012] MBS Paydown 0.690146884 151 |..... 151 [ 25,150 | coovvieriinnis | e (V1 I 71 [12/25/2046| 1FM.....
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23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2012| MBS Paydown 0.697931497....... | ccccvvvevvinrrverirens | covrvieninnd 65,135 | .cooovrrinen 65,135 | ..oevvrnns 49,828 | ... 62,626 482 |..... 482 | . . 65,135 OO [V I 159 | 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2012| Pass-Through LoSS...........ccc...u.. , 15 | s [ e [ s | e (V1 I v | e (U IO 83 | 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 08/25/2012| Pass-Through LOSS........c.ccvever | covernrrenmeineeineeinnes | eevmeeinseinnrnnnennees | cevnernneensed, 988 | i B8 | s | e [ e [ e (V1 I IO (V1 IO 17 | 12/25/2046( 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2012| Pass-Through LOSS.........ccvvveveres [ covrnrvernnrnnreninnes [ revnrrsnneinnnnnens | evvernnnnnen23,903 | ciiiiiienn 18,285 | oo | v | vevernnnnnnninns | vevrvenssssnnenns | cvernrnsnreninen0 | veverssineninns [ [ | oo 0 12/25/2046| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2012| Prior Period AdJUSIMENL..........cco. [ orrereieierieienis [ errrisninisseniiens [ rerveriesesisessninis | vevesssssessssssssennns | sessessssiesesssssinsss | svvssssssnsiessens | sevessenssssessens | sevvessssssnsieses | svessenssenieninensQ | vevereniesienns [ sversvesesssssiesssnsnns | onsssesiessensins | veves 0 12/25/2046| 1FM.....
23248A  AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47......cccovrvvrs | corne 09/25/2012| MBS Paydown 0.396893046....... [ ..ccovvrverrvrvrreinne | vervrrrneeren3,972 | 23,972 | i 14,862 | i 14,834 | i | everennB36 | s [ 536 | [ 023,972 [ | e 0 05/25/2047| 1FM.....
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47.........cccovvves [ vonee 08/25/2012| MBS Paydown 0.399176052....... | ccccvrererrnerirerirens | cernerineenns 31,161 | e 31,161 | 19,320 | 19,284 [ | 823 [ | veienen823 [ [ el 31161 | [ 0 05/25/2047| 1FM.....
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47........cccomvees | o 07/25/2012| MBS Paydown 0.402143781....... | ceveveeevrermeinerirene | ceneeineennd 29,056 | ..covvrvrnee 29,056 | .oovrererrn 18,015 | i 17,987 [ | 521 [ | 521 [ | e0000020,056 [ e [ 0 05/25/2047| 1FM.....
23328* AA  5|WALGREEN-BETHLEHEM PA 6.69 9/15/18............. | ... 07/15/2012| Paydown 100.0........cocvvvrrerevies | vorerrrieerinnrirenirene | cevreiiniene 15,309 | oovvvrvine 15,309 | covovreeern 16,504 | oo 15,917 | e [ vrriirennnd(86) | v [ eevreriineend(86) | e | 15,309 | i [ e 0 09/15/2018| 1...........
23328* AA 5| WALGREEN-BETHLEHEM PA 6.69 9/15/18.. I 08/15/2012| Paydown 100.0........ccoevereernreenne | covernerermninenneniinee | eeverrnnenn 15,394 | 15,394 | 16,596 | 16,008 | v | 38 i | 38 i [ 15,394 | i | 0 09/15/2018|1...
23328* AA 5| WALGREEN-BETHLEHEM PA 6.69 9/15/18.. N 09/15/2012| Paydown 100.0........cevvvvverernnes [ ovrmrrnerrnnnererinnes | vervverneerens 15,480 | i 15,480 | oo 16,688 | oo 16,095 | oo | vvvrvennnnnn22 i [ vvveiininenn22 | e | v 15,480 [ i | e 0 09/15/2018(1...
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016.......ccovvvvvvrrveres | cenee 07/15/2012| Paydown 100.0........coevvrerureeine | vorererreernerinenirens | cerneeiseennd 67,315 | oo 67,315 | coverrern TA345 | i 70,875 [ e | cvrreeeenn(324) [ [ evvrreeenn(324) [ s | e 87,315 | [ e 0 11/15/2016| 2...........
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016.......ccovvemrerneres | cenne 08/15/2012| Paydown 100.0.........covvvrererrernns | vevernerrerinnineniene | ceneevneennd 67,730 | oo 67,730 | covrrerereen 74,803 | il T1312 [ | cerieeeenn(B08) [ e [ evvereeeens(808) [ o | e 67,730 [ s [ e 0 11/15/2016] 2...........
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016.......ccocvvvvvcnerer | cevee 09/15/2012| Paydown 100.0........coeverreriries | vererrrveerinnrirenirene | e 68,147 | oo 68,147 | .overerern 75,265 | il T1T52 [ e | verreeeenn(893) [ [ v (493) [ o | v 88,147 | s [ 0 11/15/2016| 2...........
247367 BH  7|DELTA AIR LINES 6.821 08/10/2022 B 08/10/2012| Sinking Fund Redemption 100.0. | . 116,195 | .oovvveneee 116,195 | coeireen 116,195 | e 116,182 | e [ e | | e | | e 116,195 | s [ 0 08/10/2022| 2AM.....
250847 DT 4 |DETROIT EDISON 5.20 10/15/2012.......cvevvvveernnes [ s 07/23/2012| Make Whole Call 101.102948. ..3,033,088 ,000,000 ...33,088 | ...... 33,088 10/15/2012| 1FE......
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035.. e 09/25/2012| MBS Paydown 0.31622125......... e | e 107,643 | i 107,643 | oo 78,176 | e 78,080 | oo | e 10,258 | e | e 10,258 | s | e 107,643 | o [ e 0 02/25/2035| 1FM.....
251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035........ccccouvees [ veree 08/25/2012| MBS Paydown 0.32085904......... [ .cccocomrecermrrerinns | vrvrerennen83,694 | o 83,694 | ..............60,783 | ..............60,708 | ..croriiiriinnnn e (V1 I 420 |02/25/2035( 1FM.....
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035...........ccooc. | vonee 07/25/2012| MBS Paydown 0.32446499......... | .cccovvevviimnrncrrens | e 97,207 | coovvvrrnen 97,207 | .oveeeerern 70,596 | oiieereenn 70,510 [ oo | i 6,006 | ..ooooverrirrns [ e 6,096 |...coooririrnn . 97,207 02/25/2035| 1FM.....
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/2035.........coccnvees [ vonee 07/25/2012| MBS Paydown 0.36500904......... | ..cccvrerereererneennns | crrererenes AT6,717 | v 476,717 | oo 357,807 | .oovvrnnenn 339,077 | oo | s 118,592 | ovovcererieviins | v 118,592 | oo | v 476,717 06/25/2035| 1FM.....
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/2035.... .109/25/2012| MBS Paydown 0.35881621 25,370 ...25,370 ...19,042 18,045 430 |..... 430 |.. 25,370 06/25/2035( 1FM.....
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/2035.... .| 08/25/2012 MBS Paydown 0.3596249.. .168,908 ..168,908 26,776 28,189 ...168,908 06/25/2035| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.. e 09/25/2012| MBS Paydown 0.18836111 LWA1192 i 9T i | (46) | oo | e (46) 11,192 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 09/25/2012| MBS Paydown 0.18836111......... | ccccovrvververervennns | cvvevrrirennn 15,669 | 115,669 | oo 15,669 | ..o 12,844 | | [(G15) ) OO IO ({15 - . 15,669 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 08/25/2012| MBS Paydown 0.19101097......... [ cecevevrrreererreriens | cvrvrrereenene B, 773 | e 5,773 | el 5773 | e 5,917 | | s (G 0) T I (G 0) ] 5,773 02/25/2036( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 08/25/2012| MBS Paydown 0.19101097......... [ ceceeevrrcermmireriens | cvrvrrereenene8,082 | 8,082 | 08,082 | 8,284 | i | e (G| T I [C] ) I 8,082 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 e 07/25/2012| MBS Paydown 0.19272002 7,949 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 e 07/25/2012| MBS Paydown 0.19272002 5,678 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 07/25/2012| Pass-Through LOSS..........ccccvern. } 35 [ e [ | v | e (V] I 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ...c. 08/25/2012| Pass-Through LOSS...........ccc..un. , B4 7 (TSI IURTIRTORIORN ISR PO (V1 T 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 09/25/2012| Pass-Through LOSS..........ecveverer | covernrrenmeinninneiines | eermnenneinnrnnsnnes | cevnreinnenssn2y087 [ viiireicrnnn 057 | i | cevveerieniinnins [ coveiiiesinennne | e (V1 I 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 [T I 07/25/2012| Pass-Through LOSS...........cverevees [ corererenenninnreiinnes | revermrerenisneinnenns | sevnernnnnnnns 5009 | viviviieninncenn 7,609 | oo | cvvrneiiensninnns | erveinneseiininns | vevee 0 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 08/25/2012| Pass-Through LOSS........ccucveerer | coverneremeenenneninnee | seevmeeinnernernenennees | cevnennnenneneBy8871 [ i 3,881 | e | e [ e [ e 0 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 [T I 09/25/2012| Pass-Through Loss.... 2,880 | .. ..2,880 B [FSTSTORTURROREN IOPOIRRRR PPN 0. . 02/25/2036( 1FM.....
251563 EM  0|DMSI 2004-4 1A4 SEQ 5.83 04/25/2034............ccoovees | venee 09/01/2012| Transfer to HANNOVET...........cocees | covrervevrnerieeineiins | cvverieens 111,581 | v 110,874 | oo 111,589 | covvrvrs 111,589 | oo | v 34 | s [ e 34 | e | s 111,624 04/25/2034| 1FM.....
DEUTSCHE MORGAN
2515E0 AA 7 |DEUTSCHE BK FINL MTN 5.375 03/02/2015............ | ..... 08/01/2012) GRENFELL | | v 2,114,800 | ......... 2,000,000 | ......... 1,959,260 | ......... 1,985,367 | ...coovvererreres | wrerien 2,561 | oo | v 2,561 | oo | v 1,987,928 | ...oocvvvrvvr | e 126,872 | ..... 126,872 |..... 103,021 | 03/02/2015| 2FE......
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257460 AJ 8 |DOMINION RESOURC B 6.25 06/30/2012.........ccccnes | vevee 06/30/2012| Prior Period AdJUSIMENt........ccc. | corvervinrinerierines | erenrrinrrneiieninees [ ceerinsinssissienes | e | e | oo | e | o (V1 SPOORORTOSPOR OPORPORPTORPTORRPOOROPR IVPURPRITSPORPOO OO 0 . 84,375 |06/30/2012| 2FE......
25755T AC  4|DPABS 2012-1A A2 SEQ 5.216 01/25/2042.............. | ..... 07/25/2012| MBS Paydown 0.9925...........ccco. | covernermmermerinenirnns | ceneeineennd 60,000 | ..coooovvrnee 60,000 | ..ovverneens 60,000 | ..oocvvrnene 60,000 M ] e [()] - 60,000 | ..oovvvrrrerine [ e (V1 I 1,130 |01/25/2042|1Z........
25755T AC  4|DPABS 2012-1A A2 SEQ 5.216 01/25/2042.............. | ... 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | coverrrirnrineiierines | ceinreineinsiiiesiinees [ cenesinsisssiinsieenes | eeeeneessssinsisnsssn | oeseseessesssseesenssnns | soeeeesseseneess | coseessesesnessnne | oeee (V1 SOOI UIORTORPIURRTURRPUUROIR IVPURRIRTRRTO OO 0 | oo 209 |01/25/2042(1Z........
26223N  AE  5|DRUG 2012-1 A2 ABS 5.80 07/15/2024...........cocccones | veves 07/15/2012| MBS Paydown 0.92153846 164,103 | .....co.eee. 164,103 0 2,829 [07/15/2024| 2FE......
26441C AC 9 |DUKE ENERGY CORP 3.95 09/15/2014........ccccovurer | verer 07/17/2012)| MORGAN STANLEY & CO ..4,246,960 ,000,000 248,024 |..... 248,024 |..... 133,861 | 09/15/2014| 2FE......
268317 AD 6 |ELEC DE FRANCE 4.60 01/27/20 . |R.. [09/01/2012| Transfer to HaNNOVET..........ccoouees | vovvernrnerinnnerenins | vvverenns 1,103,687 | ......... 1,000,000 35 35 | . 4,344 101/27/2020| 1FE......
277461 ZZ  5|EASTMAN KODAK DIP TL L+750 7/20/13.......cccouvve | vonee 08/20/2012| CITIGROUP.........ccooeverrereeiieins | verereeriensenirseenns | ereerineees 473,123 | oo 476,714 | ...........466,602 | .......... 466,602 | ....coooorvrirmrrne | v 3,195 | s | 3195 | i | 489,797 | i | e 3,326 | ........ 3,326 | ... 18,459 |07/20/2013|4Z........
28932M  AA 3|ELM RD GEN STA 5.209 02/11/2030.........cevvmvrrreres | vever 08/11/2012| Sinking Fund Redemption 100.0. | .....covvenrvncinens | e 94,624 | ...cooonev. 94,624 94,624 | ..ovvvvrriei | e (1 I 4,929 |02/11/2030| 1FE......
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12/31/12.......ocvrves | vever 04/24/2012| Prior Period AdJUSIMENt.........cccc. | covverrverinerieriines | v [ e [ | o | oo | e | e | o0 [ [ | e | 0 12/31/2012|4...........
292472 ZA  5|EN-TOUCH SYSTEM REV L+550 12/31/2013........... | ..... 09/28/2012| Paydown 100.0.. 7,303 | oo | e 0 12/31/2013|4Z........
292472 ZZ  0|EN-TOUCH SYSTEMS TL L+550 12/31/13......ccvvvre | vevee 09/28/2012| Paydown 100.0.. \ KI0N0 72V R 0 12/31/2013|4Z.........
292689 AC  0|ENERGY GROUP BV 7.425 10/15/17......c.ccvcvmerennes R.. |09/30/2012| Book Value AdiUSIMENL...........coc. [ wrevrrerereerrrinirns | verererercens 98,025 | oo 98,025 | ..ovvvverrnnrns [ e (V1 IR 10/15/2017| 6*.........
29736R AD 2 |ESTEE LAUDER CO 7.75 11/01/2013........cccovvvvenns | cenee 09/04/2012| Make Whole Call 108.09............. | cooeevieerineiieiirans | v 4,323,600 | ......... 4,000,000 | .........4,033,745 | ........4,013,790 | ..covoimrens | o (d,688) | oo | e (4,688) [ oo | s 4,009,103 | .cooovvvrririens [ e 314,497 |..... 314,497 |..... 260,917 |11/01/2013| 1FE......
30257G  AA  9|FPLENERGY NATL 5.608 03/10/24..........ccccovruvnee | cueee 09/10/2012| Sinking Fund Redemption 100.0. | ......cccoveverevernrenns | wvvverirnnns 357,030 | oo 357,030 357,030 | ..ovvvrvreennn [ e 0. 18,910 | 03/10/2024| 3FE......
31331F AY  7|FEDERAL EXPRESS 6.845 01/15/19........ccccouvvrmernns | cevee 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernervrnrrnerrenirnes | oveis 1,225,778 | ...oeee. 1,077,693 | ........1,225,778 | ... 1,225,681 | oovoevverncens | vevrerennna(96) [ v | vvrirernenena(96) | v | e 1,225,681 | ..ooveorvvrveens [ v 97 [ 97 | v 9,426 |01/15/2019| 1AM.....
31620M AE 6 |FIS-EXCH08/12 144a 7.625 07/15/2017......cocovvvvvrnes [ s 08/27/2012| Exchanged .209,327 ..200,000 209,327 0. 17,029 |07/15/2017| 3FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....ovvoivevvirrrrnnns [ 07/01/2012| Sinking Fund Redemption 100.0. | . 31,244 | [ (V1 I 1,299 |06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....cvvvvvricirnvrrnens [ e 08/01/2012| Sinking Fund Redemption 100.0. 31,430 | [ e (V1 I 1,493 | 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......cvvevvevvnrrinins [ 09/01/2012| Sinking Fund Redemption 100.0. | , 31,616 | .o [ (V1 I 1,690 |06/01/2017| 1FE......
32022N  BK 1 |FBUSA 2010-B A ABS 3.00 07/17/17.....covvrervrrrncrns | verer 09/15/2012| MBS Paydown 0.0.........ccvuerereee | ovrererrrenieeernennns | cvveriennd 656,629 | ............ 656,629 | ............ 628,740 | ............ 648,437 | ..covvvrrerincns | s 26,792 | oo | e 26,792 | coovrererreens | s 656,629 | ...cooovrrrerrns [ e 0 07/17/2017| 1FE......
32022N  BK 1 |[FBUSA 2010-B A ABS 3.00 07/17/17....cevvvvrrirvrnns [ s 08/15/2012| MBS Paydown 0.262651506 1,843,371 1,820,374 | oo | e, 397 [ [ e 397 [ | s 1,843,371 | oo | e 0 07/17/2017| 1FE......
32051G NS  0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... | ..... 09/25/2012| MBS Paydown 0.21842341 11,087 |. 14,709 0 06/25/2035
32051G NS  0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... | ..... 08/25/2012| MBS Paydown 0.221621097 21,635 | .o [ e 0 06/25/2035(1Z........
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ |..... 09/25/2012| MBS Paydown 0.364955951 1,461 | v [ s 0 05/25/2036| 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ | ..... 08/25/2012| MBS Paydown 0.365290186 260 |..... 260 | .o T4 T R 0 05/25/2036| 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ |..... 07/25/2012| MBS Paydown 0.368557379 158 |..... 158 | oo 10,380 | oo | e 0 05/25/2036| 1FM.....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ | ..... 09/25/2012| MBS Paydown 0.401568077....... [ ..ccoocoverevrnrrerinnn | cererrreneeend 7,321 | i 47,321 | 000 32,533 | 32418 | i | e 1,205 | v | e 1,205 47,321 | e | e 0 04/25/2035| 1FM.....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ | ..... 08/25/2012| MBS Paydown 0.40472283 627 |..... 627 25,688 | ..ooererrein [ s 0 04/25/2035( 1FM.....
320518  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ | ..... 07/25/2012| MBS Paydown 0.406435381....... [ .cccoververvvrvrreinne | vervrrrnneren81,785 | i 81,755 | 42,456 | cooierini82,306 | oo | v 1,325 | v | v 1,325 | v 61,755 | ooovveervriens [ s 0 04/25/2035( 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 09/25/2012| MBS Paydown 0.396505045....... | ...ovvvrererererieennns | crvverernes 235172 | coovorevne 235,172 | oo 152,818 | vovvreeer 178,492 | oo [ v | e (V1 T 235,172 | v [ 0 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 08/25/2012| MBS Paydown 0.400275087....... | .ccovvernrvrnrineinns | cvreerienns 878,132 | coooueee. 878,132 | ..o 570,622 | oovooern THATAT [ i | e [ e (V1 ORI ISP 878,132 | oo [ 0 11/25/2037| 1FM.....
32056) AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 07/25/2012| MBS Paydown 0.416216448 ...20,384 ....20,384 13,246 | 13188 | | s | e 0 20,384 | coooverereni [ 0 11/25/2037| 1FM.....
32056) AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 08/25/2012| Pass-Through Loss ..288,377 87,392 | oo [ | e | e 0 | eovveeeereenne | eeveeeieenieesiesienns | eveeeieenseniis | oo 0 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 09/25/2012| Pass-Through LOSS...........cvuvveres [ orervrnnineinnninerinnes [ rerverersnnsernnins | ervvrnernnnn0,7000 | i 26,448 | oo | e | e | vevee (V1 SO UTORPORPTORRPURPIORIR IUSUTPIORTRRPOO OO 0 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 06/25/2012| Prior Period AdJUSIMENL.........ccc. | coveerremrrnerieriniee | ceenrrinernerieniinees | cenenissenssiinssenes | e | oessssessesssseessnssns | sossessessness | evsnessnsenensnne | e (V1 USRI PRRRTORIORTORUOOTR USRI O 0 11/25/2037| 1FM.....
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32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........cc.couvernc | vevee 09/25/2012| MBS Paydown 0.5520209........... | cccceerveerererernnnnns | crvverirenns 151,991 | cocvvreenee 151,991 | coovvri 117,223 | oo 118,414 | oo | e 8,051 | oo [ v 8,051 | .oveerrreriiens | s 151,991 OO [V I 601 |02/25/2036( 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036...........cccoruver | cevee 08/25/2012| MBS Paydown 0.56371253......... | ccccevevrereererseninns | crvverieens 132,233 | oo 132,233 | i 101,985 | ..ovvvrne 103,021 | oo | e 6,198 | oo [ v 6,198 | oo | v 132,233 v | e [V IO 469 |02/25/2036( 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........ccccovvvenec | cevee 07/25/2012| MBS Paydown 0.5738843........... | cecceoerernerieeineinns | cereerienns 122,357 | v 122,357 | covvviens 94,368 | ..ocovnnvne 95,327 | oovvvverrnernene | e 5,080 | i [ 5,040 | o | s 122,357 IO 0 | oo 376 |02/25/2036( 1FM.....
340711 AP 5|FLORIDA GAS TRAN 7.00 07/17/2012 e 07/17/2012| Maturity 100.0.........ccrvveerrerrrenee e | e 5,000,000 | ........ 5,000,000 | ......... 5,012,350 | ......... 5,000,918 | oo [ e 918) | | e (918) e | 5,000,000 IO I 0 | 336,389 |07/17/2012| 2FE......
341099 CD 9|FLORIDA PWR CORP 5.10 12/01/2015.......cccimevnee [ v 07/17/2012| WELLS FARGO BROKERAGE.. 19,284,120 .17,000,000 ..16,884,590 6,949,703 |. 6,956,178 | .cooovvvvernnnnn | 2,327,942 |..2,327,942 | ..... 551,508 |12/01/2015| 1FE......
34354P AC 9|FLOWSERVE CORP 3.50 09/15/2022 e 09/07/2012| BANK OF AMER/ML.........cc0overne RPN I 5,022,650 | ......... 5,000,000 | ........ 4,980,750 4,980,750 4,980,755 | ..oooivrririnns | 041,895 | . 41,895 | ... 486 | 09/15/2022
349580 ZZ 6 |FIG LLC FORTRESS L+400 10/07/2015........ccccoovurer [ vonee 09/28/2012| Paydown 100.0........cccvermrvemrenns | oerereerrensenerseenns | creerieees 379,300 | .coovnene 379,300 | .ovrvrnees 376,892 | ............ 377,010 [ oo | e 2847 | e | e 2887 | s | v, 379,300 v | e 10/07/2015
349580 ZZ 6|FIG LLC FORTRESS L+400 10/07/2015.......cccovcrers | venee 06/28/2012| Prior Period Adjustment.............. O 10/07/2015
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28..........ccce. | oovee 09/25/2012| MBS Paydown 0.08880437 9,078 OO 12/25/2028
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28. B 08/25/2012| MBS Paydown 0.09061996 4,304 OO 12/25/2028
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28. B 07/25/2012| MBS Paydown 0.09148069 3,603 SO 12/25/2028
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37.......cccvvvvre [ v 09/10/2012| MBS Paydown 0.0.........cccuvevrees | covreerrrmerierieeennee | veerveinneiinns 7274 | oo T274 | o 7274 | oo, T2T4 | oo | s [ (V1 T 7,274 v | e 12/10/2037
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 09/25/2012| MBS Paydown 0.152320874....... [ .cccovvvereernererinns | vervrrrnnren 18,522 | 018,522 | i 14,586 | 15,701 | s | e 1,426 | v | v 1426 | .o . 18,522 OO IO 04/25/2033
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 08/25/2012| MBS Paydown 0.158494719 41 ... T4 | e, . 16,032 OO 04/25/2033
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 07/25/2012| MBS Paydown 0.163838859....... | .ccoveevvrvrnernernnee | eorverernennn23,990 | 23,990 | 118,892 | 020,337 | s | v 2,072 | oo [ e 2,072 23,990 | ooovreerereen [ e 04/25/2033
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... |..... 09/25/2012| MBS Paydown 0.54888254 143 16,849 07/25/2035
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | ..... 08/25/2012| MBS Paydown 0.553175299....... [ .cccooverevnrrerinns | corverereenend 7,162 | et 7,162 | 06,805 | 1,541,503 | oo | s 55 [ oo [ e 55 7,162 OO 07/25/2035
36190F AD  2|GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | ..... 07/25/2012| MBS Paydown 0.554999897....... [ ..ccoovrerrernrrercnnes | vererrinnren88,027 | ciiin.88,027 | ....83,647 | ... 18,947,632 | oo | e 1,978 [ o | e 1,978 | oo . 88,027 S 07/25/2035
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 09/26/2012| MBS Paydown 0.853916888....... | ...ccccoovrviveriverrene | werrnn..678,490 | ...........678,490 | ............660,149 | ...........662,831 | ..occovivirivmine | v 9,223 | oo | e 9,223 | oo | e 678,490 OO 01/26/2037
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 08/26/2012| MBS Paydown 0.872218235....... [ .cccoveverevrnrrerinns | crvrrerenn 275,368 | o 275,368 | ... 267,107 | ooirirnni268,257 | oo | v 1,392 [ v | e 1,392 [ . 275,368 OO 01/26/2037
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 07/26/2012| MBS Paydown 0.880069459 391 |..... 391 233,707 OO I 01/26/2037
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 09/25/2012| MBS Paydown 0.79381064 511,238 | ..innn361,526 | .. 361,526 [ | e 89,567 05/25/2046
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046.. e 08/25/2012| MBS Paydown 0.821859041 ....59,162 845 | o | 885 | | 59,162 | s [ 05/25/2046| 1Z........
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 07/25/2012| MBS Paydown 0.826331865....... | ..c.ccovvvererereninnns | crverienns 121174 | e 121,174 | e .85,730 | coiieern85,730 | oo | e 1443 | e | e TA43 | s | e 121,174 OO 05/25/2046| 1Z........
362631 AB 9| GSR 2006-OA12A1 SEQ SSNR FLT 08/25/2046...... | ..... 09/25/2012| MBS Paydown 0.20392367......... | cecceeeevrerererersennns | wvverirenes 107,827 | v 107,827 | coovverens 85,857 | .ovvvrrnenne 85,857 | .ooueverrernceiins | e 6,098 | .o [ e 6,098 | ..o | s 107,827 OO 08/25/2046| 4FE......
362631 AB 9| GSR 2006-OA12A1 SEQ SSNR FLT 08/25/2046...... | ..... 08/25/2012| MBS Paydown 0.20884055......... | .cccovverereerineians | cvreerienes 104,363 | ...occvoneee 104,363 | ..ovvvvnnene 83,099 | .coooorenn. 83,099 | ..ovveriiciinne | e 4,661 | oo [ e 4,661 | o | s 104,363 IO 08/25/2046| 4FE......
362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046...... | ..... 07/25/2012| MBS Paydown 0.21359946......... . 25,075 |..... 25,075 201,563 IO 08/25/2046| 4FE......
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 07/09/2012| Sinking Fund Redemption 100.0. | . (6)]..... (6) 13,943 IO 10/09/2029| 1FE......
36298G  AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 08/09/2012| Sinking Fund Redemption 100.0. D] (14 [— . 14,018 IO I 10/09/2029| 1FE......
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ... 09/09/2012| Sinking Fund Redemption 100.0. 8)]..... ()] . 14,093 OO 10/09/2029| 1FE......
36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040............... | ... 09/10/2012| MBS Paydown 0.294421859....... [ .ccoeevrerrenrnerinens | crvveererins 43,562 | .o 43562 | oo 4,324 | i BA.324 | i | [ (V1 I . 43,562 IO 03/10/2040| 1FM.....
36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040... e 09/01/2012| Transfer to Hannover. 659,063 | ............ 647,728 | ............659,064 | ...........659,983 | ..o | v (1,727) | o 03/10/2040| 1FM.....
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039..........ccoc. | .. 09/01/2012| Transfer to Hannover. ..2,122,500 ,000,000 | ........2,122,500 | ........2,122,500 | ...ocoooorimrveres [ eomrrrernmrcinns [ e 07/10/2039| 1FM.....
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16 e 07/20/2012| Sinking Fund Redemption 100.0. [ ......cccrvrvvrmrivens [ cvvvvnrnenennn6,125 | i, 6,125 173 |..... 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ccocerevrice [ e 09/20/2012| Sinking Fund Redemption 100.0. | ......ccovevrrevermeernee | vevvvrirnerenn 8,055 | oo 8,055 | covvvrrerrn T, TA3 | e 1,823 [ e | v 227 [ o 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........coecorrrerace | o 08/20/2012| Sinking Fund Redemption 100.0. | .....cccovvvverrmrrees | cevrrveineianad 6,156 | cooovvrirnns 6,156 173 | ... 09/20/2016| 3FE......
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36962G 6F 6|GEN ELEC CAP CRP 3.1509/07/2022..........ccoccouurs | coeee 09/05/2012) NOMURA SECURITIES INTL..... | ceveevvveervrerireniene | v 2,998,980 | ......... 3,000,000 | ......... 2,995,650 | ......... 2,995,650 JIORc I 3 | e | e 2,995,653 09/07/2022| 1FE......
36962G ZY  3|GEN ELEC CAP CRP MTNA 5.4501/15/2013.......... |..... 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernereeernerrenirnes | oviins 1,527,408 | ......... 1,500,000 | ......... 1,527,409 | ......... 1,527,204 | ..o | e (PZ015) ) ISR ISR [P2015) 1 IS I 1,527,204 01/15/2013| 1FE......
372470 AE  6|GENWORTH FINL 5.75 06/15/2014........cccovvvvvrrnens | venes 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernerinmrineineirnes | oviis 1,028,750 | ......... 1,000,000 | ......... 1,028,750 | ......... 1,028,707 [ oo | cevveeiienns (G T I () T 1,028,707 06/15/2014| 2FE......
374270 AC 4 |GETTY IMAGES INITIAL TL L+375 11/05/2016........ | ..... 07/03/2012| Paydown 100.0.. 551 |..... 551 32,433 11/05/2016| 3FE......
374270 AC  4|GETTY IMAGES INITIAL TL L+375 11/05/2016........ |..... 07/30/2012| Paydown 100.0.. 519 |.... 519 30,406 11/05/2016| 3FE......
374270 AC  4|GETTY IMAGES INITIAL TL L+375 11/05/2016........ |..... 08/31/2012| Paydown 100.0.. | A , , 499 | ... 499 43,093 11/05/2016| 3FE......
37427 AC 4 |GETTY IMAGES INITIAL TL L+375 11/05/2016........ | ..... 09/28/2012| Paydown 100.0........cceverrereeine | vorerrermenrnerienirens | cerneeineenns 31,602 | .o 31,602 | oo 31,458 | oo 31,466 363 |..... 363 | 31,602 11/05/2016| 3FE......
37952U AA  1[SEACO 2012-1A AABS 4.11 07/17/2027.........cccovvene R.. [ 08/17/2012| MBS Paydown 0.991666668 66,667 07/19/2027| 1FE......
379520 AA  1[SEACO 2012-1A AABS 4.11 07/17/2027.................. R.. |109/17/2012| MBS Paydown 0.983333336 66,667 07/19/2027| 1FE......
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........cocovvs | coree 09/25/2012| MBS Paydown 0.559059994 66,098 05/25/2036| 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36...........cccoces [ vonee 08/25/2012| MBS Paydown 0.575154852 , 54,089 05/25/2036( 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........cocvns [ vonee 07/25/2012| MBS Paydown 0.589542166....... | .cccovvemerrnerirerirnns | corerrrreennsd 49,536 933 |..... 933 [ 49,536 05/25/2036| 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36...........ccoocee | vevee 07/25/2012| Pass-Through LOSS.........ccecveerer | covernmrenmeinerineeinnes | cevmeeinseinninssinnees | eonernnenen 12,603 | iiiiiiiiic 12683 | oo | e [ ceveiiiesineninee [ e (V1 I 05/25/2036( 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36...........cccees | venee 08/25/2012| Pass-Through LOSS..........cccvverer | voreerreemrrnerineninee | eeermmeeesnrnernennnens | woverrenee TR0 | et 14,970 | s | e [ e [ e (V1 T 05/25/2036| 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........cccovrs | coree 09/25/2012| Pass-Through LOSS.........cccevvees [ oreermrrnnnenirerinns [ eevnrererneinnennnenes | evvnrrenennnd 1187 | il T | e | e | e | e 05/25/2036| 1FM.....
38141G CG  7|GOLDMAN SACHS GP 5.70 09/01/2012.........cccceues | covee 09/01/2012| Maturity 100.0.... ..1,000,000 1,000,000 09/01/2012| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........cocovvvvervrrers | e 09/15/2012| MBS Paydown 0.044203779....... | ccccovvvrerrnnverinns | vverrnnee 12,047 | i 12,047 | 012,420 | 12,110 | | s (X)) IR 12,047 01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........cvcvvvvervvrers | veren 08/15/2012| MBS Paydown 0.046211666....... | ...cocovrvevrmrrerenns | wrvvrrnenen 12,202 | 012,202 | 012,579 | 012,266 | e | s (1) ) IR 12,202 01/15/2029| 1FE......
393505 XE  7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........ccovvvrerevmrrs [ v 07/15/2012| MBS Paydown 0.048245305....... | ..c.ccovvrriverrerernns | vrvverenen 12,993 | 12,993 | 13,395 | i 13,081 | o | e (<) — 12,993 01/15/2029| 1FE......
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........ccccee. | coree 09/25/2012| MBS Paydown 0.061656396....... [ ...ccoorererrrererinns [ cervrrrerren 11,888 | i 11,888 | 11,020 | 11,022 | s | e 53 [ oo [ e 53 [ 11,888 07/25/2030| 1FM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34........cccvvvvmrviennns [ e 09/25/2012| MBS Paydown 0.252109975 I 21,357 09/25/2034 2AM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.......cocovvvvrvnns | o 08/25/2012| MBS Paydown 0.25424568 41,497 09/25/2034| 2AM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34......ccocvvvvmvrurns | o 07/25/2012| MBS Paydown 0.258395362 A 21,621 09/25/2034( 2AM......
398186 AA 4| GRIFFIN COAL MIN 9.50 12/01/2016..........ccvvrerennee R.. | 08/09/2012| Book Value AdjuStMENt.............c. [ coevvererererenrinnniins | verrerreen5,718 | v [ e | v 737,224 [ v | v [ e (V1 T 25,718 12/01/2016| 6...........
398186 AA 4| GRIFFIN COAL MIN 9.50 12/01/2016........cccvvvuerenees R.. |08/09/2012| Paydown 100.0.........cccevveverererens [ oneerrenerneeseriinenns | cvreeernen 59,707 | 1iiirind59,707 | 1o d59,707 | 160,926 | oo | e [ e (V1 ISR ISR 459,707 12/01/2016| 6...........
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 09/21/2012| MBS Paydown 0.32650438......... | ccccoveevrrrmernernnne | evvnerrnnnens 5,793 | 5,793 | iiicinn,084 | i 3947 | s | e 94 | s [ s 94 | s 5,793 07/21/2036| 1FM.....
41161G AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 08/21/2012| MBS Paydown 0.33006931 110 |..... 110 6,809 07/21/2036| 1FM.....
41161G  AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 07/21/2012| MBS Paydown 0.33425943......... [ ccccovrvrrvcrnererinns [ corverereenndd 164 | 4164 | 002,936 | 2,837 | i | e B8 [ .o [ e 68 4,164 07/21/2036| 1FM.....
41161P EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. | ... 09/19/2012| MBS Paydown 0.68296837......... [ cccovvrevrrrneirernnns 309 ... 309 | 22,496 06/19/2034( 1AM.....
41161P EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034............... | ..... 08/19/2012| MBS Paydown 0.68746758......... | .cccoveevverrverinerrnee | corvernneenc87,822 | 87,822 | 54,427 | i BAA2T | s | s 7,556 | covoeeerecernvnnns [ v 7,556 | oo 67,822 06/19/2034| 1AM.....
41161P  EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034............... | ... 07/19/2012| MBS Paydown 0.70103188......... | cccccovvererrverrerrans | vveerennnn 113,425 | 113,425 | 91,024 | 91,024 | i | v 16,590 | .ovovvererenins | s 16,590 | oo | e 113,425 06/19/2034| 1AM.....
41161P TN 3[HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | ..... 09/19/2012| MBS Paydown 0.299732304 335 |..... 335 |.. 30,597 | oo | oo 0 11/19/2035| 1FM.....
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | ..o 08/19/2012| MBS Paydown 0.301917802....... [ .cccovvrereernrrernne | vervvrnneeen 81,287 | i 41,247 | 028,976 | 028,057 | s | e 3,959 | oo | e 3,959 41,247 0 11/19/2035| 1FM.....
41161P TN 3[HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | oo 07/19/2012| MBS Paydown 0.305355018 222 |..... 222 |.. 21,961 | v [ s 0 11/19/2035| 1FM.....
41161P UK 7 |[HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 08/19/2012| MBS Paydown 0.22402125......... | cccoveernervnerneriens 347 |..... 347 | s 20,561 | oo [ e 0 | v 79 |08/19/2045| 1FM.....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 09/19/2012| MBS Paydown 0.2225028........... | cccoovvernreenienniins 348 |..... 348 | s 20,879 | .o | e 0 | v 78 | 08/19/2045| 1FM.....
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41161P UK 7 |[HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 07/19/2012| MBS Paydown 0.22577113......... | covvevervmerverirenenes | vevvvrirneiins 5,045 | e 5,045 | .covrerin 3,544 | o 3,615 | oo | e 82 | oo [ e, 82 | 5,045 | .o | e 0 | s 17 |08/19/2045( 1FM.....
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 09/19/2012| MBS Paydown 0.37946781......... | ceceeveevverrerirneenee | veerveirneran 8,164 | ..oovvvvrn. 8,164 | oo 5,797 | oo 5,544 | oo | e (620 IR (SRR (672 I 8,164 | ..o | s (U IS 28 |09/19/2046| 1FM.....
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 08/19/2012| MBS Paydown 0.383017577....... | cecceveenevnerieeenes | cevrireineiins TI76 | oo TI76 | o 5,521 | oo 5,280 | ovvorveerierins | e 58 | oo [ e, 58 | s TI76 | oo | s (V1 IO 24 109/19/2046| 1FM.....
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 07/19/2012| MBS Paydown 0.38639851......... | ccccevrvrrrrrerirerenes | vevvvrirnriannd 6,364 | ...oovvernn. 6,364 | ..covririnn 4519 | e 4321 | o | s A8 [ e | e A8 [ 6,364 | ..o | s (V1 I 17 |09/19/2046( 1FM.....
428236 AV 5|HEWLETT-PACK CO 4.7506/02/2014.......c.coovrverne | venes 07/10/2012) BANK OF AMER/ML......ccovvvverer | covererrnrinerieninee | overnne 4,240,800 | ......... 4,000,000 | ......... 4,261,080 | ......... 4,136,234 | ..ooovecvcines | v (29,134) [ v | v (29,134) | v | e 4,107,100 | .oovoverrerns [ e 133,700 |..... 133,700 |..... 116,639 | 06/02/2014| 1FE......
DEUTSCHE MORGAN
428236 BV 4 |HEWLETT-PACKARD CO 4.65 12/09/2021...........co.. | ovee 07/10/2012)| GRENFELL | e | v 5,303,650 | ......... 5,000,000 | ......... 4,985,350 | ......... 4,985,421 624 |..... 624 | .o | s 4,986,045 | ......cocoovevrns [ ronne 317,605 |..... 317,605 |..... 138,208 | 12/09/2021| 1FE......
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036.........ccccovrvrs [ e 09/25/2012| MBS Paydown 0.846377378....... [ .cccovvverevrnrererinne | cvrveireenn 127,409 | oo 127,409 | .0 108,138 | 108,138 [ oo | e 138 | s [ e 138 | | s 127,409 | oo | s (V1 I 541 |01/25/2036| 4FE......
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........c.coourve | vever 08/25/2012| MBS Paydown 0.862303505....... | ..ccvrvrmererererneeinns | crvverienns 110,799 | cooovvvennee 110,799 | v 94,041 | 94,041 | i | 3132 | [ 3132 [ | s 110,799 | oo | e [V I 415 |01/25/2036 4FE......
437084 PQ  3|HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccouuvene | vever 07/25/2012| MBS Paydown 0.876153419....... | ceveveeveevmerrnerinns | cerneerneennd 61,952 | .o 61,952 61,952 | .covvrveriennns [ e (V1 IO 197 | 01/25/2036| 4FE......
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36.......cocvvvrvrereres | veree 09/25/2012| MBS Paydown 0.346191897 1410 | e [ (01 I 32 [11/25/2036| 1FM.....
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36.........coevvrvvres | venee 08/25/2012| MBS Paydown 0.347676112 1,190 | [ 0 11/25/2036| 1FM.....
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36 .| 07/25/2012 MBS Paydown 0.348928533.. 949 0 11/25/2036| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037. 09/25/2012| MBS Paydown 0.196636985 14,861 | .ooovvvevirens [ 0 02/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.........cccoe | veve 08/25/2012| MBS Paydown 0.201140338 19,583 [ .ovvvvveveirens [ e (V1 IOV 48 |02/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037........ccocee | vovee 07/25/2012| MBS Paydown 0.207074444 12,794 | oo | e (V1 I 28 [02/25/2037| 1FM.....
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 09/25/2012| MBS Paydown 0.13701134......... | ceceevveevverreereernee | errerenenn 173,922 | 00 173,922 | 151,312 | 151,549 | s | e 14,624 | i | e 14,624 | i [ s 173,922 | oo [ e (V1 I 1,017 |07/25/2034| 1FM.....
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 08/25/2012| MBS Paydown 0.14154659......... [ .cccoeivrnvrnrreriens | vrererennen80,201 | i 60,201 | .o [ e (V1 I 315 | 07/25/2034| 1FM.....
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 07/25/2012| MBS Paydown 0.14311642......... | ccccoovvenrriverrerrnne | vvverenen 101,654 | 101,654 | 88,439 | iiiinri88,577 | s | 003,569 [ i | 3,569 [ o [ e 101,654 | .oooovvvvvreens [ e [V I 461 |07/25/2034| 1FM.....
44329H AG  9|HP COMM LLC 5.02 03/15/2023.........ccrvverrerrrrineies | cenee 09/15/2012| Sinking Fund Redemption 100.0. | ......ccvurvvereneenns | cevverirnes 206,625 | ............ 206,625 206,625 | ...coovrererins [ e 0 . 10,373 |03/15/2023| 1FE......
449786 AA  0|ING BANK NV 5.125 05/01/2015... . [ 08/02/2012| MORGAN STANLEY & CO....cccoe | vovrrvvirverrerinnseins | over 2,550,000 | ......... 2,500,000 | ........2,367,115 | ........2,450,541 | ..cooecvvvmivins | v0ereen8,230 | o | erreeeren8,230 [ i | i 2,458,771 | ovvvvvcinins | e 91,229 | ... 91,229 | ... 98,229 | 05/01/2015
449786  AA  0[ING BANK NV 5.125 05/01/2015... R.. |09/01/2012| Transfer to Hannover. 1,530,905 ..1,500,000 1,530,905 ..1,530,876 (29)|.. 1,530,876 29 29 | ... 25,625 |05/01/2015
45252H AB  8|IMMUCOR TL B L+575 08/17/201 08/21/2012| Paydown 100.0........cvcuverrremeins | oveemreseneneisneeiens | eeeens 12,902,500 | ....... 12,902,500 | ....... 12,386,400 | ....... 12,401,080 | .cvvoevercerrenins | e 503,868 |...cccovereriens | 00eene503,868 [ oo | e 12,902,500 | ..oovercvrvrirenn [ e 0 ... 719,762 |08/19/2018
45252H AE  2|IMMUCOR TL B-1 L+450 8/19/2018........cccovvvvvverere | venee 08/20/2012| CITIBANK, N.A ..o [ ereeereniieisnsniinnes | e 1,999,981 | ........ 2,000,000 | ......... 2,000,004 | ........ 2,000,004 | ..ovoovirerrrinns | e | e {1 [ OO ISR 2,000,004 | ...cooovrirnres [ e (VX)) I (VX)) IS— 08/19/2018
45252H AE  2|IMMUCOR TL B-1 L+450 8/19/2018.........cccrvvvrerirnee | conee 09/28/2012| Paydown 100.0........ccevvrerereeins | vorernermerinerineninns | ceneerneinns 17,500 | oo 17,500 | oo 17,500 | oo 17,500 [ .o | e 80 | v [ e 80 | . 17,500 | oo | e 0 | e 25 108/19/2018
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034..........cocconvverunes | conne 09/25/2012| MBS Paydown 0.220591714....... | ceveeeenrierneinerrnns | covnveiineins 17,855 | oo 17,855 | v 17474 | 17,234 [ oo | e A2 [ | e A2 [ 17,855 | oo | e (V1 I 649 |09/25/2034
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034..........occcovvvvuns | conee 08/25/2012| MBS Paydown 0.221867036....... | .cccovveeerrnerirerirens | cerveriveenne 11,672 | oo 11,672 | oo 11,227 | oo, 11,267 [ oo | e 25 | s | e, 25 | s 11,672 | oo | e [V I 378 |09/25/2034
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034..........occvvvernnns | cenee 07/25/2012| MBS Paydown 0.222700768....... | ccccveeeerenernerirene | corneeiineenns 71,504 | oo, 71,504 | v, 68,778 | .ovvrvrenne 69,019 | .eoerieriiceiinne | e 2,214 | o [ e 2,214 | s 71,504 | oo [ e 0 2,027 |09/25/2034
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034...........cccovvveuuns | coeee 06/25/2012| Prior Period AdJUSIMENt.........ccc. | coveeerierrnerierines | crenrrinsineiieninees [ o | e | o 524 | ... 524 | oo [ [ [ (V1 I 09/25/2034
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 09/25/2012| MBS Paydown 0.16783423......... | ccccoovervrrinerreeennee | eevrerrnenn69,982 | 869,982 | oo 56,860 | vverne 57,058 | oo | v 01T [ | e 101 s 69,982 | ..oovvvereer | e 0 04/25/2035
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035... 08/25/2012| MBS Paydown 0.16946171.... 88,891 | .o [ s 0 04/25/2035
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/203 .| 07/25/2012 MBS Paydown 0.17180094 85,641 0 04/25/2035
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........c.coocerverer | conne 09/25/2012| MBS Paydown 0.18078767.... 15,126 | oo | e 0 08/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........ccccovveverns | veree 08/25/2012| MBS Paydown 0.18204819......... | ccccvevevrviverrerrnns | vvvrreeernn28,248 | 128,248 | i 14,689 [ 8,551 | s | e [ | e 0 [ 28,248 | ..ovvvereveers | 0 08/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ccocrnurer | cunee 07/25/2012| MBS Paydown 0.18440223......... | .cccooverververrncrnee | covrerrneenn 20,047 | i 20,547 | 110,684 [ o765 | s | e [ | e 0 [ 20,547 | oo | e [V I 106 |08/25/2035
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34........cocoovvrermrrnns | covee 09/25/2012| MBS Paydown 0.136827002....... | .cccovveervrereeeenes | ceerrrineianns 2,603 | oo 2,603 | oo 2,627 | oo Y2022 A OTRRIN IR PR (V1 I 2,603 | oo | s 0 | e 10 |08/25/2034
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452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34........cococovrvmerines | covee 09/01/2012| Transfer to HANNOVET...........ccccee | covveervinerrerinriens | e 138,113 | v 136,827 | coovreern 138,114 | it 138,179 [ | s A1 [ e | e A1 [ [ e 138,179 | oo | e (O] " (GG ) 08/25/2034| 1FM.....
45254T TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........cocvererrmerns | cenee 09/25/2012| MBS Paydown 0.504384514....... | ccccovevververreeernee | veernvrineiinns 1,632 [ oo 1,632 | v 1143 | i 1180 [ e | e Y7 IR (SRR 22 | s 1,632 v | e 0 8 |05/25/2036| 1FM.....
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........ccoovvrrirrernns | vevee 08/25/2012| MBS Paydown 0.508737004 5,934 O 0 | oo 24 |05/25/2036| 1FM.....
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36 N . 07/25/2012| MBS Paydown 0.524560138 836 IO 0 3 |05/25/2036( 1FM.....
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/201 .| 09/25/2012 MBS Paydown 0.17411613 2,828 0 2 |10/25/2013(6Z".......
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013... .1 08/25/2012| MBS Paydown 0.175052435 3,288 IO I 0 1 10/25/2013| 6Z*.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 09/25/2012| MBS Paydown 0.352776429 22,978 v | e [V I 948 |06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 08/25/2012| MBS Paydown 0.36016489......... 22,978 O [V I 843 | 06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 07/25/2012| MBS Paydown 0.367553352 22,978 OO [V R 737 |06/25/2035| 3FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... | ... 09/25/2012| MBS Paydown 0.247791134 29,544 OO 0 01/25/2033| 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... | ... 08/25/2012| MBS Paydown 0.250745551 76,741 IO I 0 01/25/2033| 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... | ..... 07/25/2012| MBS Paydown 0.258419674....... | .cccvevevrrmerncrirens | cernerineennd 75 | , , B72 | oo [ s [(15) ) [T ISR ((G15%)) I—— . 64,175 v | e 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.........cococe | . 09/25/2012| MBS Paydown 0.285287468 6,871 O 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... | ..... 08/25/2012| MBS Paydown 0.288688955 17,847 OO 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033 e 07/25/2012| MBS Paydown 0.297524343 14,925 IO I 0 01/25/2033| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/3 .| 08/25/2012| MBS Paydown 0.14291781 3,654 0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34... .| 09/25/2012| MBS Paydown 0.141012862 19,049 S 0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34...........] ..... 07/25/2012| MBS Paydown 0.143283196 3,174 IO (V1 IO 50 [10/25/2034| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 08/25/2012| MBS Paydown 0.093781899 6,544 IO [V R 220 |05/25/2036( 1FM.....
45661E EM 2 [INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 09/25/2012| MBS Paydown 0.087000088 5,607 S 0 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36... .107/25/2012| MBS Paydown 0.109181706 5,016 v [ 0 05/25/2036( 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/3f .| 07/25/2012| Pass-Through Loss 0 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36... .1 08/25/2012| Pass-Through LOSS...........ccvevves | vorrrererrneireriniineens | veverinerennneinennnne | cvvrinnneenid 1,355 | 22,849 | oo [ v | e | e | cervvenerisninenns0 | v [ [ | e 0 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 09/25/2012| Pass-Through LoSS...........ccc....... , , OO 0 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | .... 06/25/2012| Prior Period AdJUSIMENL.........ccc. | coeerrernernerierinee | ceemnrinerneiiieniinees [ cenemissesnsssisssenes | ereesnessessnsssssns | oesssnessesssseesssssns | sessnessessnees | evvessnsenessnee | e (V1 I OO 0 05/25/2036| 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccocenee | cevne 09/25/2012| MBS Paydown 0.402508108....... | cccceeerremerrncrirene | coneeiineenns 10,831 | oo 10,831 | oo 8,231 | v | e [ e | e (V1 I . 10,831 IO 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039. e 07/25/2012| MBS Paydown 0.409728595....... [ .cccooevrrrrmrrerinnes | verrvrrernneene B, 779 | vviiiiiinieenn 5,779 | e, 392 | e | e | erveinsensiiniens | veees 0 5,779 IO 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039. I 06/25/2012| Prior Period AdJUSIMENL.........ccc. | coverrermreinerierines | ceeneriineineiiesiinees [ cereniseissssiinssenes | eneessessessnsisnsssns | oeseseesssssssesssnssns | sossnessessnesss | evsnessmsesnessnse | onee 0 | eevveeeereenne | eeveeereenreeeiesiienns | evceeeveesseniis | oo 0 06/25/2039| 6FE......
45661X AB  8|INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ |..... 09/25/2012| MBS Paydown 0.44065056......... [ .ccoverrerernrrnnrinins | vvvveererines 77,872 | v, 77,872 | oo 48,674 | e 46,674 | ..o | s 15,469 | oo | s 15,469 | .oovvvvirernnns . 77,872 IO I (1 I 141 {07/25/2036( 1AM.....
45661X AB  8|INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ | ..... 08/25/2012| MBS Paydown 0.444749077....... | ccceveveeermernerirens | cerneeineenns 34,604 | ....ccoonne.. 34,604 | ...co0. 20,741 | i 20,741 234 |..... 234 |, . 34,604 OO (V1 IO 47 |07/25/2036| 1AM.....
45661X AB  8|INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ | ..... 07/25/2012| MBS Paydown 0.448570318....... | cccoovvvrienninerirnns | cerereiineinns 75,849 | oo, 75,849 | .............45462 | .............. 45,462 | ..o | s 14,032 | oo | v 14,032 | oo . 75,849 IO 0 | v 69 |07/25/2036| 1AM.....
459745 FR  1|INTL LEASE FIN 5.00 09/15/2012 B 09/15/2012| Maturity 100.0................ ..5,000,000 | ......... 5,000,000 4,966,533 33,467 |..... 33,467 5,000,000 IO 0 [ 250,000 |09/15/2012| 3FE......
459745 ZA  6|INTL LEASE/DELOS L+375 4/4/2016.........ccorerverenns [ e 04/04/2016| Prior Period Adjustment.. (19)] ... 0 (19)] .. 04/04/2016| 3FE......
460146 CG 6 |INTL PAPER CO 4.75 02/15/2022 e 09/14/2012| WELLS FARGO BROKERAGE... | . 4,193,963 | ........ 3,750,000 3778125 | oo | e (U105 ) ) 3,778,030 N 415,932 |....415,932 |..... 141,049 |02/15/2022| 2FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013........cccovuvnr | vever 07/05/2012| Paydown 100.0........cccevermemmreenns | oerereerrnenieneseenns | evverienes 127,772 | oo 127,772 | o 126,495 | ..oovvnne AL 7 I 97 | oo | e, 97 | e | e 127,772 v | e (V1 I 3,780 |06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.......cccoovvn | veves 07/18/2012] Paydown 100.0..........covvverernreinns | voverneiresiieniinenirene | cerereineenns 56,282 | ..coovvvnnens 56,282 | ..ocvvrneen. 55,719 | wcovverneenne 56,282 | .ooocverrireiiinne | e 39 | s | e 39 | . 56,282 IO (V1 I 1,767 | 06/28/2013| 3FE......
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465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013........cccoour | venes 08/03/2012| Paydown 100.0........cccvermrvemiriens | orrererrienienirnneins | creverirenes 273,511 | oo 273511 | oo 270,776 | ...oovvenee 273,511 748 | ... T48 | .o, . 273,511 OO (V1 I 9,193 | 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013........cccouurer | vever 08/20/2012| Paydown 100.0........couevvrerereeine | vorernerieernerirenirens | cerneeineinns 79,592 | v 79,592 | v, 78,796 | .ovvvrrnene 79,592 | oo [ s (C7£:) ) ISR IS (C7£:)) I— . 79,592 v | e 0 2,863 |06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.......ccccovveee | veves 09/05/2012| Paydown 100.0........cccuverrerreenns | oeremeernemienirneinns | cvveerinenes 411,651 | oo 411,651 | oo 407,955 | ...ovvvne 411,755 872 |..... 872 [ | e 411,651 IO 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. e 09/20/2012| Paydown 100.0.................. 699 |..... 699 286,906 OO 0 06/28/2013| 3FE......
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048..........ccccoe. | v 08/15/2012| MBS Paydown 0.85503546 1. 1 35,035 0 12/15/2048| 1FE......
46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048.. e 09/15/2012| MBS Paydown 0.846020144 1] 1 36,061 IO I 0 12/15/2048| 1FE......
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048..........ccccoc. | venee 07/15/2012| MBS Paydown 0.86379433......... , , , , 2 . 2 | . 51,963 IO 0 12/15/2048| 1FE......
46616P AA 1 [HENDR 2011-1A A SEQ 4.70 10/15/2056..........cccceev [ veree 09/15/2012| MBS Paydown 0.939322045 i | 2 | . 59,708 IO O 0 10/15/2056| 1FE......
46616P AA 1 |[HENDR 2011-1A A SEQ 4.70 10/15/2056..........cccere | vever 08/15/2012| MBS Paydown 0.94785174......... \ , , , OO I I . 48,187 IO 0 10/15/2056| 1FE......
46616P AA  1[HENDR 2011-1A A SEQ 4.70 10/15/2056.. N 07/15/2012| MBS Paydown 0.954735621 1. 1 29,822 OO 0 10/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A SEQ 4.94 09/15/56 e 09/15/2012| MBS Paydown 0.982568112 0)] ... (0) 42,669 IO I 0 09/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A SEQ 4.94 09/15/56..........cocoverenee | veree 08/15/2012| MBS Paydown 0.987901797 2)] ... (V2] . 26,569 e | 0 09/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A SEQ 4.94 09/15/56..........cocvvreuee | coree 07/15/2012| MBS Paydown 0.991222864 M ] e (() ) - . 11,790 v [ 0 09/15/2056 1FE......
46616V AA 8 |HENDR 2012-1A A ABS 4.21 02/16/2065.............cccc. | vevee 09/15/2012| MBS Paydown 0.985935903 w0 (V1 T . 24,789 OO 0 02/16/2065| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065 e 08/15/2012| MBS Paydown 0.990893663 17,050 0 I 1 17,054 IO I 0 02/16/2065| 1FE......
46616V AA 8 |HENDR 2012-1A A ABS 4.21 02/16/2065............coco. | oo 07/15/2012| MBS Paydown 0.99430443 .10,382 w0 0 10,384 0 02/16/2065| 1FE......
466247 RP 0 [JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 e 09/25/2012| MBS Paydown 0.32551614 . . 552 ... 552 | .. . 99,896 | 0 07/25/2035| 1AM.....
466247 RP 0 [JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 08/25/2012| MBS Paydown 0.32984065......... [ ..ccoovereervrrerinn | crvvreen 145,940 | i 145940 | ..o 129,522 | oo 129,522 483 | ... ZE: K R IR 145,940 IO 0 07/25/2035| 1AM.....
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 07/25/2012| MBS Paydown 0.33615839......... | cccovevevervnerverrens | wovrnennn 157,155 | i, 157,155 | oo 139,475 | covvrv 139,475 153 | ..... 163 [ | v 157,155 IO I 0 07/25/2035| 1AM.....
46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.......cccccoves | vever 09/12/2012| MBS Paydown 0.931040144....... | ccccovvvrnerreeevenins | cvverirenns 185,325 | coovvreneee 185,325 | coovvvenee 180,047 | covvvvrne 184,126 637 |..... (K7 0 R ISR 185,325 OO 0 03/12/2039| 1FM.....
46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39 e 08/12/2012| MBS Paydown 0.977371297 282 ... 282 90,515 OO I 0 03/12/2039| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041........cccee | veve 09/15/2012| MBS Paydown 0.21021985 230 |..... 230 11,337 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 e 08/15/2012| MBS Paydown 0.215888529 386 |..... 386 |.. 22,344 IO 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. | ooee 07/15/2012| MBS Paydown 0.227060342 182 | ... 182 [ . 12,108 IO 0 07/15/2041| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....ccovvrncres | vener 09/15/2012| MBS Paydown 0.116871605....... | ..cccvrvrerererernennins | crrverirenes 334,924 | ........... 334,924 | .......... 286,779 | covvvrne 280,081 | ..oovvoerieriicns | e 56,887 | .ooovvrerieriies | e 56,887 | ..ovvererieees | e 334,924 OO 0 07/15/2019| 1FM.....
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15M19.....covvvvncres | venes 08/15/2012| MBS Paydown 0.158737098....... | .cccovvererrrrineians | crreeriennd 689,303 | oo 689,303 | .....c...... 590,216 | ..coovnee. 576,431 | oo | s 116,915 | oo | e 116,915 | oo | e 689,303 IO 0 07/15/2019| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQFLT 7/15/19 e 07/15/2012| MBS Paydown 0.244899981....... [ ..cccccovervvrvereinns | corvrrenn 41,845 | 41,845 | 35,830 | 134,993 | i | 3,298 [ .o [ e 3,298 41,845 S 0 07/15/2019| 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 09/25/2012| MBS Paydown 0.48530941 . . 17 |..... 17 .. 24,570 IO 0 12/25/2035| 4FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 08/25/2012| MBS Paydown 0.48820001......... , , , 062 | o [ i (74 [N IR (674 ) [— 7,764 IO I 0 12/25/2035| 4FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 07/25/2012| MBS Paydown 0.48911345......... , | X ABT | e | e 2,667 | oo [ e 2,667 | .o . 37,915 IO 0 12/25/2035| 4FM.....
46627M CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 09/25/2012| MBS Paydown 0.43923055......... | ccccoceenrviverrnniinns | veernennn 13,535 | i 13,535 | oo 13,598 | o 20,127 13,535 O 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 08/25/2012| MBS Paydown 0.44856462 11375 | 11,428 | 8,176 11,375 S 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 07/25/2012| MBS Paydown 0.45235629 .18,695 |. 19,903 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 07/25/2012| Pass-Through LOSS..........ccuveres | corvenivnninerreniinns | evvvennienninenieninens | covvernnnnenn8,108 [ 8,134 | s | e [ e [ | veveninenenn0 [ [ | e | v 0 03/25/2036( 1FM.....
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 09/25/2012| Pass-Through LOSS...........ccc..uu.. . 1535 | e | e | e | e (V1 [T v | e 0 03/25/2036| 1FM.....
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46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36.........ccccvuvene | veves 09/25/2012| MBS Paydown 0.85363791......... | cecevevevvrreververirene | eevvrrienrne30,462 | 130,462 | 1oiiii28,620 | v 25,643 | oo | e 2,476 | oo [ e 2,476 | .o 30,462 | ..o [ e (V1 I 1,314 |03/25/2036| 3FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36..........occovvvere | veves 08/25/2012| MBS Paydown 0.86379185......... | cccoveevververinerrnne | corverrneeni 29,087 | 29,047 | 27,195 | 24,452 | s | v 2,064 | .o [ e 2,064 | .o 29,047 | .o [ e (V1 I 1,113 |03/25/2036| 3FM.....
46627TM EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/36.........ocevverce [ e 07/25/2012| MBS Paydown 0.87347421......... [ ceccoeevrveververerinns | veverernneee 17,621 | 17,621 | 016,498 | 17,288 | s | v (435) [ e [ e (435) [ ..o 17,621 | oo [ (V1 I 591 | 03/25/2036| 3FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36.........ccccvvveee | veves 07/25/2012| Pass-Through LOSS...........cvevvees [ overermnenvirnnneninnn [ revverrersnsnienins | secnnernninnnnn2y 915 | i 2,729 | v | v | evvennensiisinns | veves 0 | eovvereeeecenns | evereneesereeercseeenens | eeeveresereennes | oo (01 I 98 |03/25/2036| 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 09/25/2012| MBS Paydown 0.69721393 M (1) 136 0 6 | 11/25/2036| 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 08/25/2012| MBS Paydown 0.697248673 M (1) 136 [ covvvrveririiens [ 0 5 |11/25/2036( 3FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 07/25/2012| MBS Paydown 0.69728341......... [ cccoveververvcrerinnns | vervvrreree TOAT8 | i T9AT8 | 59,211 | 66,355 | e | e 12,916 | oo | v 12,916 | oo 79,478 | oo [ s 0 2,657 |11/25/2036| 3FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 08/25/2012| MBS Paydown 0.30400722......... [ .cccoeevrvvcermrreriens | veverernnnenn26,985 | 126,985 | 13,704 | 37,593 | s | e (6,011) [ oo [ e (8,011) [ oo 26,985 | ..oocverinnins [ e 0 | v 94 |05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 07/25/2012| MBS Paydown 0.32624026......... | .ccooevveroneriverrene | cernrrirnnenc 18,682 | i 18,682 | 9,488 | 02,256 | e [ v B3 [ [ e 63 | . 18,682 | .oovvvrveirens [ v 0 | s 12 |05/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 08/25/2012| Pass-Through LOSS........cceeveerer | coverneremeenenineeinnee | eeevmeeinsernerinenennees | oneennereee 284,278 | it 144,373 | i | e [ e [ e 0 | eevveeeereen | eeveeeieenreesiesienns | cveeeeieenseniis | oo (V1 IO 986 | 05/25/2036 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/25/2012| Prior Period AdJUSIMENL........cccoe. [ overvrmriirnnieiinns [ e | e | v | e | e | e | o 0 | eovvereereenn | eeveereeeenrsnsiesiienns | eeeeeerennsiennis | oo 0 (219) | 05/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 09/25/2012| MBS Paydown 0.09352076......... 532 |..... X 72 4527 | oo |, [\l 11 | 06/25/2036| 1FM.....
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ ] ..... 09/25/2012| MBS Paydown 0.328641442....... [ ..ccocovivevrnireonns | vevvrrrnenen 719,381 | i 79,381 | 062,909 | o0 63,268 | oo | e 2,078 | oo | e 2,078 | .o 79,381 | oo [ s 0 07/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 08/25/2012| MBS Paydown 0.332421475....... | ccccouvevnronerivernene | eevvrriennen 91,728 | 91,728 | 72,694 | i 73,108 | s | v 2,076 | oo [ e 2,076 | .o 91,728 | oo [ e 0 07/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 07/25/2012| MBS Paydown 0.336789468....... [ ..ccccorerevrinrrercnns | vererrinneren83, 111 | 83,111 | 050,015 | 100.50,300 | oo | e 1,258 [ v | e 1,258 63,111 [ o | e 0 07/25/2036| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 09/15/2012| MBS Paydown 0.80258904 2,999 0 05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 08/15/2012| MBS Paydown 0.802963906....... | .....cvcvverererernrernne | voverernenrn 34,664 | i 34,664 | 33,683 [ i 34,689 | i | e (VL) — 34,664 | ..ooverere [ 0 05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 07/15/2012| MBS Paydown 0.807296855 2)]..... 3,586 | oo | e 0 05/15/2047 | 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 07/12/2012| MBS Paydown 0.80994734......... | ccccovvvvvremeriverrene | v TO1TAT | 161,711 | 155,746 | 158,957 | s | v 1,318 | e | v 1,318 [ v [ v 161,711 | oo [ 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.........co0. | eoee 09/12/2012| MBS Paydown 0.593762946....... | ..ccovvvrerrrevernenins | crvrerienns 141,346 | ........... 141,346 | ............136,132 | ............ 138,939 | oo | e 1,483 | o | e 1,483 [ e | e 141,346 | oo | e 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 08/12/2012| MBS Paydown 0.614734232 1,315,736 1,293,325 20,562 |..... 20,562 1,315,736 | ..ovvevriicii [ e 0 06/12/2047| 1FM.....
466300 AL 4 [JPMRR 2009-11 2A1 SEQ 6.0 11/26/36..........ccccovves [ vere 09/26/2012| MBS Paydown 0.71781226 149,723 149,723 0 11/26/2036| 1FM.....
466300 AL 4 [JPMRR 2009-11 2A1 SEQ 6.0 11/26/36........c.cocevves [ e 08/26/2012| MBS Paydown 0.730502781 199,283 | [ 0 11/26/2036| 1FM.....
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36..........cocovvrer | veves 07/26/2012| MBS Paydown 0.747394033....... | .cccovronrriverrerrnne | vorrnreeen 191,710 | i 191,710 | 197,042 | 196,838 | s | e (1,891) [ | e (1,891) [ s [ e 191,710 | oo [ 0 11/26/2036| 1FM.....
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 09/25/2012| MBS Paydown 0.2756203083....... [ ..ccoevvrrrrmrrerienes | vervrerennnn 28,608 | ............28,608 | ... 26,749 | oo 26,749 28,608 | ..oocrrerienrns [ e 0 07/25/2035| 1FE......
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 08/25/2012| MBS Paydown 0.284146613....... [ ..ccocovvvvernnrerinns | vovvrerereenn 37,246 | i 37,246 | o 34,825 | oo 34,825 | .o 37,246 | .o | e 0 07/25/2035| 1FE......
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 07/25/2012| MBS Paydown 0.295247315 ....15,499 16,577 | oo | v 0 07/25/2035| 1FE......
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49......c.cccovvees | vevee 09/15/2012| MBS Paydown 0.917914278 ..203,482 220,866 | ...cooerreries | oo 0 01/15/2049( 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccccvvres | vevee 08/15/2012| MBS Paydown 0.925051658....... [ .cccovrvervvrirrerinnes | wvvreennn 122,024 | i 122,024 | oo 112,420 | e b 116,971 | e | eveieenend 785 v [ v 785 | i | v 122,024 | ..o | e 0 01/15/2049( 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49......c.coccvvvies | vevee 07/15/2012| MBS Paydown 0.928994907....... | .cccoovvervevverreeernee | wrrerrnens 135,763 | 10 135,763 | 125,077 | i 130,140 | s | v TTT i | e 7T [ [ e 135,763 | .ovovvvererrens [ o 0 01/15/2049| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 08/25/2012| MBS Paydown 0.016728794 3,067 | oo | 0 04/25/2037| 3FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 09/25/2012| MBS Paydown 0.016513798 2,042 | oo | 0 04/25/2037| 3FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 07/25/2012| MBS Paydown 0.01705168 2,776 0 04/25/2037| 3FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 08/25/2012| Pass-Through LOSS..........ccuvveres | corvernrvnninerirerinnne | evvvmnviennnenveninens | covvernennenn2y300 [ v 1,929 [ i | e [ e [ | cvevvereninenn0 [ [ | e | oo 0 08/25/2037| 1FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 09/25/2012| MBS Paydown 0.54581724......... 7,590 | oveveeverienns | e 0 08/25/2037| 1FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 08/25/2012| MBS Paydown 0.56160777......... 5,922 | oo | e (1 I 242 | 08/25/2037| 1FM.....
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46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 07/25/2012| MBS Paydown 0.56982952......... | ccccovvvrrrrerirerenns | cevvvrrirniiinnd 9,991 | v 9,991 | v 8,382 | oo 8,382 912 |..... 912 [ 9,991 OO [V I 350 |08/25/2037(1FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 09/25/2012| Pass-Through LOSS.........c.ccverees | covrenermnersnenenneesnns | vevvsernerieseneennnes | ceenneesesnnns 8,200 | covevrrrrinnn 6,880 | oo [ s [ e | s (V1 I v | e [V I 383 |08/25/2037( 1FM.....
466327 AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 09/27/2012| MBS Paydown 0.539487469 264,344 264,344 v [ 0 07/27/2037| 1FM.....
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37....... | ..... 08/27/2012| MBS Paydown 0.545692735 235,776 235,776 IO I 0 07/27/2037| 1FM.....
466327 AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 07/27/2012| MBS Paydown 0.55161675 ..206,759 206,759 0 07/27/2037| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 08/26/2012| MBS Paydown 0.496001666 3771478 | o 328,498 | .. 337,766 | v [ 000e33,035 [ [ 000 33,035 [ | i 377,178 IO I 0 06/26/2036( 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 09/26/2012| MBS Paydown 0.490212425...... | .cccovvvnereireseenns | crrverieens 156,674 | ...ccoovne. 156,674 | ..oovvvenee 136,453 | coovvvrne 140,303 | oo | e 1,814 | e | e 1,814 | s | e 156,674 v | e 0 06/26/2036| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 07/26/2012| MBS Paydown 0.509938686....... | ....ccocvrrrrereneerans | cervererenes 353,261 | cooooueen. 353,261 | oo 307,668 | ............ 316,349 | .o | s 30,125 | o | e 30,125 | oo | e 353,261 IO 0 06/26/2036| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 06/26/2012| Prior Period AdJUSIMENt........ccc. | coveeeivrrrirerierines | reevrrinninenieninens | coerenninesinsienes [ | | coerenneennns | e (38) [ e | oo (34) [ IO (V1 I 06/26/2036| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 09/26/2012| MBS Paydown 0.654400156 250,054 OO 0 . 11,719 |08/26/2037| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE......... | ..... 08/26/2012| MBS Paydown 0.661919902....... [ .cccovrvervvmrrerienes | wrrnreernn 120,773 | 100 120,773 | i 105,676 | oo 105,334 | v | vvveireeene(160) | o [ verveinenes(160) | o | v 120,773 SO 0 5,032 |08/26/2037| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 07/26/2012| MBS Paydown 0.665551844....... | ..c.coccvvevverrecrnee | wvvernnn 166,914 | 166,914 | 146,050 | v 145,576 | oo | e (T1T) [ | e (117) [ [ o 166,914 IO I (V1 I 6,085 | 08/26/2037| 1FM.....
46632Y AF  1[JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037...........c.. | ... 07/26/2012| Pass-Through LOSS.........c.couveeres [ overernervcrncnerinn [ e | ervenenenend8T,018 | 8,324 | s | s | vevernrseninnnes | vevinsveeninenenins | vernrneinnenen 0 | v, OO IO 0 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | ... 08/26/2012| Pass-Through LosS...........ccc....... ; 789 [ e e | e [ |0 OO 0 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037. e 09/26/2012| Pass-Through LOSS...........ceverees [ corerneneirnrenienienes [ reveneeinnsnnssnerienes | evverrenensn9,085 | voviieiiiecch 858 | oo | coveiisnisnieniens | ceversninssieniins | ceviessssssnienes | vesenssenienieens0 | voveresiesienns [ everiesssisesissisinns [ onvessiesenns | oeves 0 08/26/2037| 1FM.....
46632Y AF  1[JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037...........co. | v.oc 06/26/2012| Prior Period Adjustment.. 0 08/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 09/26/2012| MBS Paydown 0.40245202 ..61,307 | .. , . , AT | i A16 [ 61,307 v | 0 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 08/26/2012| MBS Paydown 0.4085827........... [ ccccovvereveernrrercnne | crverenen 110,267 | i 110,267 | ...84,492 | (88,396 | oo | e 3,637 | o | e 3,837 [ oo | e 110,267 IO 0 03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 07/26/2012| MBS Paydown 0.419609388....... | .ccoovvvvrveveriverrene | cevrriennrrc64,682 | i 64,682 | oo 49,563 | oveirin51,853 | s | v 1,851 [ v | v 1,851 [ . 64,682 IO I 0 03/26/2037| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 09/26/2012| MBS Paydown 0.511342767 160 |..... 160 [ .o 5,913 IO I 0 11/26/2036| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 08/26/2012| MBS Paydown 0.512294643....... | ...cccooovivevrnrnnns | veeneeen 157,026 | e 157,026 | oo 121,793 | i 143,987 | s | 2000.220,029 [ oo | 0000000:220,029 [ oo [ e 157,026 OO I 0 11/26/2036| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 07/26/2012| MBS Paydown 0.53757245 46,929 0 11/26/2036| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 09/26/2012| MBS Paydown 0.395009011 e . . . OV 2,985 |... - 2,985 55,298 IO 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 08/26/2012| MBS Paydown 0.399617159....... | ccccevrvererierenrnnns | crvverienns 110,472 | e 110,472 | e 80,368 | ..ocoovuvne 90,279 | oo | e 5,250 | .ovvvrrirerirenis | s 5,250 | .overireriens | s 110,472 OO 0 06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 07/26/2012| MBS Paydown 0.408823162....... | ..cccovvvrerererernennnns | crvverienns 113,298 | .occvennee 113,298 | coovvvrens 82,425 | ..oovvonnn. 92,589 | ..oeveeririeeiins | e A847 | oo [ e ABAT | oo | s 113,298 OO 0 06/26/2037| 1FM.....
46633K AN 3|JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37.........] ..... 07/26/2012| MBS Paydown 0.44058755......... | ceceveeereeneineriinne | coneeiineenns 52,611 | ccovrrrens 52,611 | oo 49,139 | oo 49,952 550 |..... 550 | voerererirens . 52,611 IO 0 01/26/2037| 1FM.....
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37. .| 09/26/2012| MBS Paydown 0.416234235 51,763 IO 0 01/26/2037| 1FM.....
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37. .| 08/26/2012| MBS Paydown 0.425115964 90,168 IO 0 01/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 08/26/2012| MBS Paydown 0.379331623 75,064 IO I 0 05/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 09/26/2012| MBS Paydown 0.372787277....... | ccccvvevverinerreennee | wrnerenenn 153,125 | 000 153,125 | i 145,895 | v 148,457 | s | e 1,705 [ | e 1705 [ [ v 153,125 IO 0 05/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........| ..... 07/26/2012| MBS Paydown 0.382682979 7,330 O 0 05/26/2037| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 09/26/2012| MBS Paydown 0.523586596 77,869 S 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 08/26/2012| MBS Paydown 0.53072728 128,403 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 07/26/2012| MBS Paydown 0.542502011 ..122,428 IO I 0 04/26/2035( 1FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... |..... 09/27/2012| MBS Paydown 0.543104943 28,570 IO 0 02/27/2037| 1FM.....
46633P AC  6|JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/127/2037........ | ..... 08/27/2012] MBS Paydown 0.549503656 73,182 v | e 0 02/27/2037| 1FM.....
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46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... | ..... 07/27/2012| MBS Paydown 0.565893893....... | .cccvvvevrvmrrirerirene | cervrriinnand 67,266 | .....ccco..... 67,266 | ....cccc.ee.67,939 | oo 87,874 | i | e 280) [ s [ e (280) [ i . 67,266 OO 0 2,354 |02/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.......| ..... 09/27/2012| MBS Paydown 0.350605275....... | ..cccvvvrererererneenns | crrverieens 166,860 | ....cvvveee 166,860 | v.oovveren 154,919 | ittt 1BT, 776 [ o | 2,721 | [ e 2,721 | | s 166,860 v | e (V1 I 3,465 |03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.......] ..... 08/27/2012| MBS Paydown 0.35868996......... | ..ccvvererrmererneinans | ceverirenes 300,115 | oo 300,115 | .ovooerer. 278,638 | 11veereec 283,778 | oo | eereeeen,000 | s | rveieeenn,090 | i | s 300,115 IO 0 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.......] ..... 07/27/2012| MBS Paydown 0.373231141 176,047 ...176,047 IO I 0 03/27/2037| 1FM.....
466337 AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036...........cccc. | . 07/20/2012| MBS Paydown 0.50460151 ..130,042 130,042 0 04/20/2036| 1FM.....
466337 AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036.. R 09/20/2012| MBS Paydown 0.467853468 137,591 ...137,591 IO I 0 04/20/2036( 1FM.....
46633T AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036............ooce. | ceeee 08/20/2012| MBS Paydown 0.482575341....... | .cccovvvreveerenennns | crvverireens 205,857 | .coovnen. 205,857 | ..oocvenee 201,690 | ..ovvvrnee 202,694 | ..ooverinens | e ((IV2£:)] [ (1,273) [ o . 205,857 v | e 0 04/20/2036| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35........cccoovves | veves 09/26/2012| MBS Paydown 0.595366307....... | ..ccovvererrnerernennns | corverienes 163,537 | coovcrennee 163,537 | oo 161,698 | ..covvvnnc 161,536 | oo | e 1,940 [ | e 1,140 [ s | e 163,537 IO 0 12/26/2035| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35..........ccouurs | venee 08/26/2012| MBS Paydown 0.606849063....... | .....ccoovevererenrrnns | wrverirenns 170,760 | .ooocveeeee 170,760 | cooovvveneee 168,838 | ..ccvvvne 168,670 | .ovovvveerveries | e 1,180 [ oo | e 1,180 [ [ v 170,760 OO 0 12/26/2035| 1FM.....
46634B  BY 7 [JPMRR 2009-12 4A1 SEQ 5.75 12/26/35 N 07/26/2012| MBS Paydown 0.618838918 207,258 OO 0 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 09/26/2012| MBS Paydown 0.947435831 80,710 IO I 0 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 08/26/2012| MBS Paydown 0.952480184 79,311 S 0 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 07/26/2012| MBS Paydown 0.95743713......... 175,016 | .ocvenee 175,016 | oo 174,852 | oo | v (233) [ v [ e (233) [ v | e 175,016 OO IO 0 04/26/2037| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 08/26/2012| MBS Paydown 0.878344617 412,155 | ... 417,596 | ............ 416,362 | .o | e (3,487) [ oo | e (3,487) [ oo | e 412,155 OO 0 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 09/26/2012| MBS Paydown 0.864287959 480,178 | ...........486,517 | ......... 485,080 | .cooovrroververrns | v (4,520) | ... ....(4,520) | .. ...480,178 IO I 0 07/26/2036| 1FM.....
46634F AU 7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 07/26/2012| MBS Paydown 0.89040996 .465,177 (4,223) (4,223) ...465,177 0. 16,283 |07/26/2036| 1FM.....
46635B AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 09/26/2012| MBS Paydown 0.784914042 222,159 | ...........238,266 | ..........234,429 | ...ccoooviiriinns | e (6,001) | ... ....(6,001) | .. 222,159 v | 0 9,553 | 03/26/2039| 1FM.....
466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 08/26/2012| MBS Paydown 0.798277792....... | cccceveernerrereneeans | wvvverirenes 264,614 | ............ 264,614 | ............ 283,798 | ....cco.uc. 279,228 | ..vvvocreriiens | cerinns (8,330) [ .ovoverurrreirnens | erereeens (8,330) [ .ovvvvreerarinne . 264,614 IO 0 03/26/2039| 1FM.....
46635B AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 07/26/2012| MBS Paydown 0.814195375....... | ccccovrvrerirerinrinns | cvverienns 376,632 | ............ 376,632 | ..cooonees 403,938 | ............ 397,433 | oo | v (14,895) [ .oocvovverreines | v (14,895) [ ..ovovverrrens | e 376,632 OO 0 03/26/2039| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... |..... 09/26/2012| MBS Paydown 0.821445575....... | ccccovvvrrerinererneenns | crvverienns 782,721 | oo 782,721 | v, 726,952 | ..coonee. 726,952 | ..vvvoererncns | e P2 1Y (1 TR P 29,570 | cooovreverreeens | e 782,721 OO 0 06/26/2035| 1Z........
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 08/26/2012| MBS Paydown 0.848420152 80,121 ....80,121 80,121 O 0 06/26/2035| 1Z........
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 07/26/2012| MBS Paydown 0.85118132 .335,843 ..335,843 335,843 0 06/26/2035
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ | ..... 09/26/2012| MBS Paydown 0.807634597....... [ ..ccoovvevvvrvrrerinns | crvvreeen 277,715 | i 271,715 277,715 IO 0 05/26/2047(1Z........
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ | ..... 08/26/2012| MBS Paydown 0.826476763....... | ..c.coovvverrerenmnnns | wrverirenns 589,962 | ........... 589,962 | ............ 548,665 | ............ 548,665 29,835 |..... 29,835 | ..o . 589,962 OO 0 05/26/2047| 1Z........
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ |..... 07/26/2012| MBS Paydown 0.86650408......... | ..cccvrerererererneennns | crvverireees 315,131 | oo 315,131 | oo 293,072 | oo 293,072 | oo | e 8,654 | ..o [ e 8,654 | ..o | s 315,131 OO 0 05/26/2047| 1Z........
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 09/25/2012| MBS Paydown 0.709126539....... | .cccovvernerrnrineinns | ceverienes 105,284 | ............ 105,284 | ..ocvvvnee. 96,412 | .ovvvvn. 89,253 105,284 IO 0 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... |..... 08/25/2012| MBS Paydown 0.715676667....... | ...ccccouvvvvrrerinnn | crrrennn 165,230 | o 165,230 ...165,230 IO 0 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... |..... 07/25/2012| MBS Paydown 0.725956283....... | ...cccovurverrrrerinns | crvvrenn 124,635 | i 124,635 ...124,635 IO 0 06/25/2047| 3FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ..... 09/26/2012| MBS Paydown 0.514202604....... [ ...coocovrrevrvrireinnes | crrerenni 226,685 | ... 226,685 | oo 173,733 | i 181,098 | i | v 2,316 | oo | e 2,316 | oo . 226,685 IO I 0 10/25/2035| 1FM.....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. |..... 08/26/2012| MBS Paydown 0.5200231........... 94,414 IO 0 10/25/2035| 1FM.....
472321  AA 6 [JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. [ ..... 07/26/2012| MBS Paydown 0.522447331....... [ cccovrvrvvrvriveinns | vevvrnnnen20,542 | (20,542 | 15,744 | 16,411 20,542 O 0 10/25/2035| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.. e 09/26/2012| MBS Paydown 0.425967835....... | ..ccocovvverrerverinns | vevererennn 10,856 | 110,856 | oo 9,382 | o 9,697 10,856 S 0 01/25/2037| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......cccovuvvre [ e 08/26/2012| MBS Paydown 0.42673601 62,879 |. 70,396 0 01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.. IO 07/26/2012| MBS Paydown 0.431717418 e ..10,644 29,199 | 9,507 10,644 IO I 0 01/25/2037| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039........c.c. | e 09/26/2012| MBS Paydown 0.495080759....... | .ccevrvrererererseennns | crverirenes 209,774 177,200 | cooovrvnne 183,140 | oo | e KX [ PO O 3,531 | oo . 209,774 v | e 0 01/25/2039| 1FM.....
472321 AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039..........cc. | et 08/26/2012| MBS Paydown 0.502169673....... | ceccevverremeinerrene | cevereiineinns 73,653 | covereeern 73,653 | o 62,131 | oo 64,312 | oo | e VATT | | i ATT | . 73,653 IO 0 01/25/2039| 1FM.....
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472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039........c.c. | e 07/26/2012| MBS Paydown 0.504772804....... | .ccccocevvreveriverrene | voeerennnn200,769 | ...........200,769 | ............ 169,361 | cooeiveri 175,306 | oo | v 2,673 | oo [ v 2,673 | . 200,769 IO I (V1 I 3,167 |01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconvee | vener 07/26/2012| Pass-Through LOSS...........ceuevees [ cererererinnirnnereiinnes | vevernrersenssseieninis | sovrrrennnn 171,358 | 038,508 | oo | cvvrineiienisninnns | evveisessiininns | vevee (0 [ UUTORURRORTOPEN PURPPORPORPIORORPIPIORE IVPORTORPRRRURTIR POV 0 01/25/2039| 1FM.....
472321 AL 2[JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconver [ e 08/26/2012| Pass-Through LOSS..........cecverer | covernerenmeinerineeinnes | ceevmeeinsersnrnnninnees | eonrrnnensni83,139 | i 18,683 | o | v [ e [ e (V1 SOOI UIORTORPIURRTURRPUUROIR IVPURRIRTRRTO OO 0 01/25/2039( 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39. e 06/26/2012| Prior Period AdJUSIMENL........cccoe. [ ovvrrnrirrinnieiinns [ e | e | oo | e | s | e | v 0 | eovvereeeecenns | evereneesereeercseeenens | eeeveresereennes | oo 0 01/25/2039| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......ccccovvere [ e 07/26/2012| Pass-Through LOSS........cccueveerer | covererenmernenineninnee | weemerinnernenneninnees | eonernneeen 2,165 | 8,024 | i | cevvrereniineens [ e [ e 0 [ eoreeeemieiens | eeeeeeeeneeseessesees | eeerensesneinnes | enee 0 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.. e 06/26/2012| Prior Period AdJUStMENt.........ccc. | coverrieniineiieniines | e [ e | e | e | oo | e | o (V1 SOOI OTORPORPRORRPURPUORIR IVSUPIORTRRPOO OO 0 01/25/2037| 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. | ... 09/20/2012| MBS Paydown 0.533966262....... | .cccvvvvrerrnerirerirens | corerirreennsd 44,600 | ..coovvvrnee 44,600 | ... 41,087 | coovrrrrnees 42,596 607 |..... (510 R . 44,600 v | e 0 03/20/2036| 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. | ... 08/20/2012| MBS Paydown 0.536323666....... | .....cocerrrenereneirans | cerverirnes 225,106 | oo 225,106 | ...........207,273 | ...cco...ce 214,993 | oo | e 2,650 | oo [ e 2,650 | .o . 225,106 IO 0 03/20/2036| 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. | ... 07/20/2012| MBS Paydown 0.548222001....... | .cc.ovvveerererernennns | crvverirenns 519,754 | ............ 519,754 | ..........478,579 | .......... 496,405 | ....ovvevvriris | v 13,489 | .o | v 13,489 | oo | s 519,754 OO 0 03/20/2036| 1FM.....
47232A  AD 0 |JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.. B 09/25/2012| MBS Paydown 0.494462341....... [ .cccooovervenrirerinns | creerenn 138,868 | i 138,868 ..137,824 M1 ... 1M1 ...138,868 OO 0 06/25/2036| 1FM.....
47232A  AD  0|JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.. B 08/25/2012| MBS Paydown 0.500912721........ [ .cccovrvervvrvererinnns | crrvreernn 127,532 | i 127,532 | oo 122,311 | 126,572 | s | e 87 [ v [ e 87 ..127,532 IO I 0 06/25/2036( 1FM.....
47232A AD  0[JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. | ... 07/25/2012| MBS Paydown 0.508836508....... | .cccovveurrrmerierirens | cererineenns 38,890 | covrrernens 38,890 | .ooeeernn37,298 | 38,597 [ | e P T TR (SR 23 | s . 38,890 v | e 0 06/25/2036| 1FM.....
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.......cccceo | ever 08/25/2012| MBS Paydown 0.455565785....... | ..c.ovveeerenerineians | coreerienes 187,101 | v 187,101 | ........... 163,246 | ............ 176,435 | oo | e, T | |11 | | s 187,101 IO 0 05/25/2037| 1FM.....
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.......ccoeo | ever 09/25/2012| MBS Paydown 0.430458814....... | ..c.coovvverirereneenns | crverirenes 274,468 | ... 274,468 | ...........239474 | .......... 258,821 | oo . 274,468 OO 0 05/25/2037| 1FM.....
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.. I 07/25/2012| MBS Paydown 0.472680841....... [ ..cccooververvrrerinns | cverenn 160,114 | i 160,114 2160,986 [ | 2,958 [ [ 2,988 [ [ 160,114 IO I 0 05/25/2037| 1FM.....
47232A  AH  1[JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037............. | ... 09/25/2012| Pass-Through Loss ..147,825 0 05/25/2037| 1FM.....
47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.. e 08/25/2012| Pass-Through LOSS...........cuveeres | vorereeeeemnerineniene | ceeneesnneisssnenienes | vvvineenns 118,830 | crvverrernnn27,925 | oo | evivervenisseenns | erieeeeen 1130 | e [ errieenen 7,130 | e | e | covseiesiinnins [ o 0 05/25/2037| 1FM.....
47232A AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.......ccccc0. | evee 07/25/2012| Pass-Through LOSS........c..cevueees | covernerrneenenineninns | ceeneesnneissssneninnes | oveiseenns 157,800 | covvererene 37,083 | oo [ e | e 3889 | s [ 8489 | i | s | s [ 0 05/25/2037| 1FM.....
47232A  AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........co. | vee 06/25/2012| Prior Period AdJUStMENt.........ccc. | covverreerinerreriinne | eevnnrienninenieninens [ e [ | censvenennnsnnsns | convenenennens | soveeeene{ T,031) [ | verieened(1031) [ [ | e | e 0 05/25/2037| 1FM.....
47232A AP 3|JMAC 2008-R3 1A5 SEQ CSTR 03/20/36.........cccconse | vever 07/20/2012| Pass-Through LOSS........cccuevveres | vorererrnernenineninns | ceeneesnseissrsnenienes | vvvineenns 511,962 | .ovierrrii 36,837 | e | cevvnerienineens [ e [ e (V1 SUUURORORTORN PUOOTORTORTURRUOOTR VPRSPPI PO 0 03/20/2036| 1FM.....
47232A AP 3|JMAC 2008-R3 1A5 SEQ CSTR 03/20/36.. R 08/20/2012| Pass-Through LOSS...........cccuveves | corevnrivniinniincniens | covsriiniicsniseiienns | v 302,186 | .ovverreei 21,625 | i | e [ | 0 | eoveeeeeneenn | eeveneieenressieeeienns | eveeeevesnriennis | oo 0 03/20/2036| 1FM.....
47232A AP 3[JMAC 2008-R3 1A5 SEQ CSTR 03/20/36.........ccceers [ venee 09/20/2012| Pass-Through Loss.... 166,810 [ oo 11,937 [ e e [ [ 0 0 03/20/2036| 1FM.....
47232A AP 3[JMAC 2008-R3 1A5 SEQ CSTR 03/20/36.. v [ 06/20/2012| Prior Period Adjustment.. B0 [FSOUSSUUTURUUUUTRN BUUROTUIRSRRRRORRY POV 0 e (V1 I 03/20/2036( 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2012| MBS Paydown 0.477391622....... | ccccovvvervrrnerirerirens | cevrviininns 73,521 | v, 73,521 | v, 73,520 | oo T34 | i | e 81 | e [ e 81 | s . 73,521 OO (V1 I 3,436 |09/26/2036( 1FM.....
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012| MBS Paydown 0.487476188....... | ccccvvevveenernerirens | corneerneennsd 43,463 | ..o 43,463 | ..o 43,463 | oo 21921 N RN I 24 | s | e, 24 | s . 43,463 OO (V1 I 1,902 |09/26/2036| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2012| MBS Paydown 0.493788504....... | ccccveevrreneircrirnne | cerneerneennsd 47,191 | oo 47191 | oo 47191 | s 46,934 | ..o | e Y272 ISR (S 22 | s . 47,191 IO (V1 I 1,806 |09/26/2036 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/26/2012| Pass-Through Loss.... - (V1 I 5,750 |09/26/2036| 6FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 07/26/2012| Pass-Through Loss.... e (V1 I 3,204 |09/26/2036 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 08/26/2012| Pass-Through LOSS...........vueveres [ ovennrnerinnneierinnes [ oo N 0 e 7,906 |09/26/2036|6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Prior Period AdjUStMENt..........c.c. | covererevermererirnee | ceeneeiseiseriieninens e (V1 IR 09/26/2036| 6FM......
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47......... | ..... 09/26/2012| MBS Paydown 0.365945216....... | ..c.ovvenrrrnrineinns | cvreerienes 168,546 | ............ 168,546 | ........c.. 168,546 | ............ 168,546 | ...oovvvrvineiens [ v | e (V1 OO ISP 168,546 IO 0 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .. | 08/26/2012 MBS Paydown 0.40486011......... | c.ovevrevevcenrrennns | voverirerrn 14,308 [ i 14,306 | e 14,306 | v 14,306 | oo [ | e 14,306 S 0 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .| 07/26/2012 MBS Paydown 0.40816315 18,544 0 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 08/26/2012| Pass-Through LOSS..........cvuvveres [ corrnrnnrrninnnerinnes [ eerserensensinniens | evvrenennnn 10,237 | i 3,008 | i | e | crvveinnnns (138) [ vererrevererennns [ ervrrverrnenne(138) | e [ v [ | oo 0 01/26/2047 | 6FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 09/26/2012| Pass-Through LoSS...........ccc..uu.. , YT TR ISP R (1,304) [ oo | eevrieeeeee(1,304) [ | e | e [ s 0 01/26/2047| 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2012| MBS Paydown 0.449359244....... | cccovvvnvirneinerrnns | e 17427 | o, TT427 | oo, 77,409 | oo, 76,878 198 |..... 198 | oo . 77,427 IO 0 09/26/2036| 1FM.....
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47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012| MBS Paydown 0.469710702 132 |..... 132 [ . 51,509 OO 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2012| MBS Paydown 0.485417178....... [ ccccovvvervvrnererinns | vererrreneen 17,783 | it 17,783 | 17,783 | el AT0641 | | e A1 | e | e A s . 17,783 v | e 09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 09/26/2012| MBS Paydown 0.247442306....... | ..ccoocvenermerinmennes | evnrrirneenn29, 161 | 29,167 | 029,666 | v 29,1871 | s [ e [ (V1 I . 29,161 IO 01/26/2036( 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .108/26/2012| MBS Paydown 0.253487312....... | cccccovrvverrerrncernns | vrvrrrerernc49,829 | 49,829 | 150,692 | 49,829 | s [ e [ 0 49,829 OO 01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .107/26/2012| MBS Paydown 0.263816661....... | ..c.cocvvevrrererncernee | cevvrerrnerencd 1,660 | 41,660 | oiiiinnd2,381 | o ed1,860 | s [ e [ 0 41,660 01/26/2036( 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .106/26/2012| Prior Period AdJUSIMENt.............. | covveerinerieriiriens | e | e [ | e | oo | e | o (V1 SOOI OTORPORPRORRPURPUORIR IVSUPIORTRRPOO OO 01/26/2036( 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 09/26/2012| MBS Paydown 0.500449176....... | .cccvevevrrmerrerrnee | cerverrnnnn98,142 | 98,142 | 10090,190 | v 92,081 864 |..... 864 | .o . 98,142 IO 02/26/2037| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 08/26/2012| MBS Paydown 0.509662311....... [ ..ccocrmrvevrvrrerinn | veerernnnn83,358 | ...........63,358 | .............58,225 | oo 59,446 454 | ... 454 | .o . 63,358 IO O 02/26/2037| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 07/26/2012| MBS Paydown 0.515610115....... | ccccovvveereververrnne | cevvrnennne58,152 | 58,162 | oo 53,441 | L 54,561 327 |..... 327 | . 58,152 IO I 02/26/2037| 1FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 07/26/2012| Pass-Through LOSS........c.cucveerer | coverneeenmernenineninnee | eeevmerinnernernnenennees | conernneeen 3,913 | 8,884 | s | v [ e [ e 0 | eevveeeereen | eeveeeieenreesiesienns | cveeeeieenseniis | oo 02/26/2037| 5FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 08/26/2012| Pass-Through LOSS..........cvuvveres [ orervrnnenrirnnnnerinnns [ rerverernninniinnenns | errvrinennen 20,495 | 3,213 | oo | e | ervennensiininns | vevee (V1 SOOI ORORPORPTORRPURPUORTR IUSUTPIOTRTRRPOO OO 02/26/2037| 5FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 09/26/2012| Pass-Through LOSS...........ccc...u.. , B4 | e [ e [ | (V1 T v | e 02/26/2037| 5FM......
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 06/26/2012| Prior Period AdJUSIMENL.........cc.c. | coverrrinreiinriieriies | ceenreineinsiiinsiinees [ cenesiseissssiissinenes | eeesseessesinsisnsssns | oeseseessssssseesensinns | soeseessesenees | ceseessesssnessnne | coeee (V1 I IO (V1 I 02/26/2037| 5FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012| MBS Paydown 0.329710328....... | ccccoovvvvrreverrerrnne | cevvrrrnnee 11,768 | i 11,768 | 11,768 | 11,767 w0 (V1 T . 11,768 OO (V1 IO 47 |09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 09/26/2012| MBS Paydown 0.318996258 11,976 0 0 11,977 IO I 0 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 07/26/2012| MBS Paydown 0.34023780: 12,793 12,794 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 07/26/2012| Pass-Through LOSS.........ccvveveres [ covrneneirninrireiienes [ rernversnnninsnsnninnes | evvnrrnnnnen 10,018 | 003,126 | o | e | cernrnnenen (1) | e [ v (11) | oo [ [ oveveieisnnns | oo 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 08/26/2012| Pass-Through LOSS........c.cecveerer | covernerenmernennneninnee | seermeensnisneriienenees | cevnernneensen8,986 [ v 2,180 | i X IO (V1 IO 28 |09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/26/2012| Pass-Through LOSS........c.cecvveres | corevreremrrnerirenernee | eevnreesninernennnees | eevvernenennend, 107 [ 1894 | e X OO (U IO 23 |09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Prior Period AdJUSIMENL..........cc. | coeeeerenrrneriierinee | ceenerinsinenieniinees | cenesineesnssiinssenes | eesinessesinsssenin | onsssessesssssessssens OO 0 | v 25 109/26/2036| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .109/26/2012| MBS Paydown 0.398383004 64,454 O 0 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 08/26/2012| MBS Paydown 0.41231989 21,219 0 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 07/26/2012| MBS Paydown 0.416908123 6,754 v [ 0 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 07/26/2012| Pass-Through LOSS..........cccveres | coreeeremnrnerinerinnee | eevvmneenninerreneinens | woverennneeni38,000 | 1oiiiiiinenn 18,299 [ o | e | evverieen(118) [ | v (118) [ s [ | e | e 0 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 08/26/2012| Pass-Through LOSS........cucveerer | covereremrrnenenennee | weemsrimnnrneninenenens | eonnrennennen 3,384 | it 17,449 | s | v | e (1) [ | e (1) [ [ | e | e 0 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 09/26/2012| Pass-Through LOSS.........ccovveeres [ covevrinerieencirernnes [ eervrrnnrerisnnereis | ervrernnenen86,085 | ciiiiiini33,525 | oo | e | eevereneene(213) | s [ i 213) | v v [ | e 0 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 06/26/2012| Prior Period Adjustment. (29,799) IO 0 07/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 09/26/2012| MBS Paydown 0.372817038....... | ..ccoevovevvernererinn | covvrenn 148,547 | i 148,547 | i 137,084 | 138137 | i | 8,267 | s [ 8,267 | i [ v 148,547 IO 0 06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 08/26/2012| MBS Paydown 0.392889861........ [ ..ccovvrvevvvrnererinnes | vervrirneeren81,327 | 81,327 | c000055,036 | oo 55,615 | v | e 1,822 | s | v 1,422 | e . 61,327 IO I 0 06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 07/26/2012| MBS Paydown 0.403939216....... | .cccovrvverrerermeernee | wvrrerrnens 151,879 | i 151,879 | 00136,297 | v 137,733 | s | e000eee9,328 [ | 9,328 [ [ v 151,879 IO 0 06/26/2037| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47.......| ..... 07/26/2012| MBS Paydown 0.380826467....... | ....cccoovvrverrmrernns | vrernieeeeee 31,867 | i 31,867 | 31,867 [ 31,655 | s | e BT [ | e 37 [ . 31,867 O 0 02/26/2047| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47.......| ..... 09/26/2012| MBS Paydown 0.348412996....... | ..ccocvovrrverrevernee | vevrerenenns 197,638 | i 197,538 | 197,538 | 196,228 | oo | veeneeeneBT6 [ | evrrieeenn876 [ s | e 197,538 IO 0 02/26/2047| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47.......| ..... 08/26/2012| MBS Paydown 0.37658956 29,704 0 02/26/2047| 1FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 07/26/2012| Pass-Through LOSS..........cccvveres | coreenervemninerineniinns | eevnnviennnneinennnes | coverreneend,019 | it 34,130 | o | e [ e [ e (V1 SO UTORPORPTORRPURPIORIR IUSUTPIORTRRPOO OO 0 02/26/2047| 6FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 08/26/2012| Pass-Through LOSS...........ccc..uu.. , BB | e [ e [ | e (V1 I v | e 0 02/26/2047| 6FM......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 09/26/2012| Pass-Through LOSS..........cecvvever | covernrrenneineinneieee | eevmnenneieninnnnnees | evnnrinnenen39,331 | iiiiecinin 27,394 | e | v | e | e (1 I IO 0 02/26/2047| 6FM.....
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47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 06/26/2012| Prior Period AdJUSIMENt.........cc.c. | coveeerienrinerieriines | erenmninnineiieninees [ e | | o | oo | e | o (V1 T OO 02/26/2047| 6FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 08/21/2012| MBS Paydown 0.414789369 51,394 v | e 05/21/2036( 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 09/21/2012| MBS Paydown 0.408391736 25,520 | voooveeererenes | e 05/21/2036( 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 07/21/2012| MBS Paydown 0.427673161 39,998 IO I 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 06/21/2012| Prior Period AdJUSIMENL..........cco. [ e [ e [ e | e | v | svvereennneninns | seversnssesinnsees | cevnersesnrenenins | vernrseenieeneens0 | e [ [ | o 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 07/21/2012| Pass-Through LOSS.........ccvvvveeres [ covrnrrnerininererinnes [ rererrsnneisnnenens | ervvennnnne39,785 | i 18,129 | v | e | evverraeena(@07) | o [ verieireens(8B7) | o [ v [ | oo 05/21/2036( 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 08/21/2012| Pass-Through LOSS...........ccc..uu.. , X v | e 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 09/21/2012| Pass-Through LOSS..........ccccvenne v [ 05/21/2036( 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 06/21/2012| Prior Period Adjustment.............. , , OO (V1 I 05/21/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 09/26/2012| MBS Paydown 0.144546543 35,700 OO (1 I 1,607 | 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 08/26/2012| MBS Paydown 0.152475183 31,722 SO (1 I 1,269 | 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 07/26/2012| MBS Paydown 0.159520154....... | cccooeeevrvmernerirens | vereererneereeens 210 [ s 210 210 | e 209 [ o | e | e (V1 T 210 v | e 0 7 |12/26/2036( 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 07/26/2012| Pass-Through LOSS..........ceeveeres | voveemremsinerirnninns | sevmsrinnernennnnenees | eevvernsennnnnens 108 [ i 188 [ i e | e (1) P— e (V1 I 25 |12/26/2036| 2FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 08/26/2012| Pass-Through LosS...........ccc....... \ B18 [ s [ | i (160) | oveveverrvenrrne [ ervrvrrreneea(160) | v | e | e [ o 0 12/26/2036| 2FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 09/26/2012| Pass-Through LOSS.........ccevereres | vovereeenerrnerineenee | wervnnninernernneenens | covnneenneneenn 20283 [ i D26 [ e | v | cevvneeinenns [(1) ) SRRSO IPPUPRRRPRROR (1) i VUSSURTURTRRURY DURPURIURRURPIORRUPOORR BURPRPIPRURPRRTR PN 0 12/26/2036| 2FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 08/26/2012| MBS Paydown 0.19732543 [ I 19,924 0 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 09/26/2012| MBS Paydown 0.191462948 w2 13,578 S 0 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 07/26/2012| MBS Paydown 0.205928237....... | «cccoueeeeveermerverirnee | covnernneeni 21,875 | 27,875 | 28,843 | e 27,791 9 9 | . 27,875 IO 0 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 09/26/2012| MBS Paydown 0.518883612....... | .cccooevverrverrerrnne | cererrrnnnn90,386 | ...c.rr.90,386 | ... r.88,619 | o 89,148 354 |..... 354 | . 90,386 IO I 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 08/26/2012| MBS Paydown 0.527779883....... | .cccoeeovervvnrrerinns | crrerenn 136,267 | ... 136,267 | ............133,603 | ........... 134,400 815 | ... 815 [ e | e 136,267 IO I 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 07/26/2012| MBS Paydown 0.541191966....... | ..ccocerverrvrvrrerinne | wrrnrenrn 107,489 | i 107,489 | ... 105,388 | oo 106,017 | oo | 43 s [ 83 | i | v, 107,489 OO I 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2012| Pass-Through Loss.... 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2012| MBS Paydown 0.414185907 e ..30,237 | .. . . . o 30,237 IO 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2012| MBS Paydown 0.417225295....... | ..ccoovvvevererenennns | cvverienns 136,554 | ....ccoouue. 136,554 | ..covvoneee 136,554 | ..ovvvene 132,880 | .ooovvvevrinrines [ s ((G10) 1 IS IS ((GX10) 1 ISP IS 136,554 OO 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 07/26/2012| MBS Paydown 0.430951652....... | ccccveeveevmerrnerirene | ceneerneennd 61,919 [ .o 61,919 | v, 61,919 | oo 60,253 | ..ooeveeerinines [ e (862) | evvveeererrrernne | ervreerenens (1157 I— . 61,919 OO 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2012| Prior Period AdJUSIMENL.........cc.c. | corerrriinrineiieeiines | cenreiineinsiiesiinees [ ceesiseissssiinsinenes | eeesnessssssnsisnsssn | oeseseessesssseesansinns | soseeessessnees | cesnessesesnessnne | coeee (V1 I IO 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2012| MBS Paydown 0.476093063....... [ ...cccovurvmrmrrerinnn | crerenn 500,951 | i 500,951 | ... 497,799 | .iiirrn495,8071 [ oo | e (AL SO IOV 1,718 500,951 IO 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2012| MBS Paydown 0.488435928....... [ ..ccccovervvrvrrerinn | creerenn 355,328 | oo 355,328 934 |..... 934 [ i [ e 355,328 IO 0 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 07/26/2012| MBS Paydown 0.498066311....... [ .cccovvvervvvererinnes | crrvrer 599,449 | i 599,449 | ............ 595,475 | .ovvvnee. 592,844 | ..oovvvvevvrans | e 2,504 | oo | e 2,504 | .o . 599,449 IO I 0 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | «.... 09/26/2012| MBS Paydown 0.850596183....... | .cccovevvververvcrirnns | v 541,224 | L, 541224 | ........... 149,534 | ...ccoooee 103,435 | oo | e 428,450 | ..o [ e 428,450 | ... | e 541,224 IO 0 08/26/2037| 5FM......
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........... | ..... 08/26/2012| Pass-Through LOSS...........cecveever | coverrernniirneineriens | ceneirnneissiessiinnes | ovvineenns 137,977 | e 34,270 | oo [ e | e (RIC7£:) ] ST I (3,678) [ oo IO 0 08/26/2037| 5FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 09/26/2012| MBS Paydown 0.198907802....... | ccccvvrevrrverrerernee | wvvrrerern 248,261 | 248,261 | 248,261 | oo 248,261 | e [ e [ (0 [ ST ISP 248,261 IO 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 08/26/2012| MBS Paydown 0.23100334......... | ccccoreeernrvrmerneeirnee | eeverrrneene83,157 | 83,157 | 83,157 | 83,157 | s [ e [ e 0 83,157 0 09/26/2035( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 07/26/2012| MBS Paydown 0.241753967....... [ .cccovrvrvevrmrverinnns | crvvrreernn 196,142 | 100 196,142 | 196,142 | 196,142 | i | e | e {1 [ ST ISR 196,142 IO I 0 09/26/2035| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ..... 09/26/2012| MBS Paydown 0.179249398....... | ccccovrvrerreeenennns | crvverirnes 262,782 | ..coounen. 262,782 | ....coonee 254,127 | e 261,000 | .ooovvoericeriens | e K072 T ISR I 1,025 | .o . 262,782 v | e 0 04/26/2037| 1FM.....
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47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.......... |..... 08/26/2012| MBS Paydown 0.201365242....... | .cccvvvevinerirerirene | cenreiinnnns 79,620 | coovvvereees 79,620 | cooovvrneens 76,560 | ..ocvvrnvne 78,998 107 | ..... 107 | oo . 79,620 OO (V1 I 2,757 | 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.......... |..... 07/26/2012| MBS Paydown 0.209212091........ | ccccoeveeermerierirens | cornerineennd 58,245 | ...ccoonnc. 58,245 | ..o, 56,007 | .ovvvrrnene 57,791 | i | e B89 | oo [ e, 69 | . . 58,245 v | e (V1 I 1,765 |04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.......ccc.. | .. 07/26/2012| Pass-Through LOSS...........couvveres [ covererinerveencrerinnn [ v | erverenennnn32,009 | i 5,129 | s | e | eeverneeene(@33) | e [ e (433) | o v [ 0 04/26/2037| 5FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 08/26/2012| Pass-Through LOSS.........ccvvveveres [ covrnrrnernnmnnrennnes [ revnrrsnnennnnnniens | eevvrrnnnnsnd 1,263 | ciiiiiiiici8,612 | i | e | evveeenena(826) | o [ vvrieinnnns(826) | oo [ v [ oveveieinnnns | oo 0 04/26/2037| 5FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | «.... 09/26/2012| Pass-Through LOSS.........c.cevevees [ corerrneinienienenes [ revseiensninsnsninnes | evverrenennn33,297 | vvviviienirnenn8,340 | oo | evivnrieeiseieniens | evvereeneea(BT1) | v [ vererieeeed871) | e [ v [ | oo 0 04/26/2037| 5FM......
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.......cco0. | .. 06/26/2012| Prior Period AdJUSIMENL........cccoo. [ v [ e [ e | e | v | e | e 1,218) | [ vvirenend(1,215) | o [ [ | oo 0 04/26/2037| 5FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 08/26/2012| MBS Paydown 0.607854588....... | ..c.coccvvevverreeernee | cevrrrnenn35,590 | 135,590 | 132,316 | oiiiir0035,590 | s | 000ee(35,590) [ oo | v (35,590) [ .ovvvveeraernne . 35,590 S 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 09/26/2012| MBS Paydown 0.493251756....... [ .cccovvrerrvrnererinnn | vereerinerend6,539 | 46,539 | 1o 42,258 | coon46,539 | e | e (46,539) | s [ v (46,539) [ ..oovvvririnnne . 46,539 v [ 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 07/26/2012| MBS Paydown 0.695494249....... [ ...ccccovrvvrnriveinns | vvvrrereren20,596 | ciirrinnn20,596 | cvviverenn 18,701 | 020,596 | cvvvvvievivciinns | 2eenn(20,596) | ... (20,596) [ ...vvvevireienne 20,596 IO 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 06/26/2012| Prior Period Adjustment.............. | coeeeeeeeeernerneennee | onerverirneennne(B87) [ ovivriireeninene(B8T) [ coviiiiieieecd(535) | v | cevvneriverineins | vvrirnenn 587 [ 587 (587) OO 0 06/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... | ..... 09/26/2012| MBS Paydown 0.54264399 (2)] e (2) 48,103 IO I 0 02/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... | ..... 08/26/2012| MBS Paydown 0.547024559....... | .cccovrvrrereireneenns | crverieens 187,704 | ............ 187,704 | ... 187,704 | ..ccvvnnee 187,087 1M1 ... T | e | s 187,704 v | e 0 02/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... | ..... 07/26/2012| MBS Paydown 0.564117969....... | .cccovvvrnerrerirneians | covverienns 172,683 | ..oovevenee 172,683 | oo 172,683 | coovrenne 172,115 248 |..... 248 | oo | s 172,683 IO 0 02/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... | ..... 06/26/2012| Prior Period AdJUSIMENt.........ccc. | coveeerierrnerierines | erenrrinsineiieniinees [ o | e | o 124 | ... e (V1 IR 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 09/26/2012| Pass-Through LOSS.........c.evereres | coerveevnerrenineennne | sevvensinerinerenneenens | cennernnnen 33,489 | iiiiiiiniencn8,348 [ oo [ | e (1,042) [ oo - (V1 I 1,256 |02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 07/26/2012| Pass-Through Loss (2,337) | ... 0 2,825 [02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 08/26/2012| Pass-Through Loss.... cevnernennnnnnnennnes | eonernnnenenD0,014 i 124876 | s | e [ (1,558) [ oo B (V1 I 1,674 |02/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... | ..... 09/26/2012| MBS Paydown 0.341834692....... | .cccoocvnvrvrnerineeirnes | woerennnnn830,754 | ..........830,754 | .....i...830,754 | oo 815,180 | oo [ e [ (V1 ISP ISR 830,754 IO 0 . 31,039 |05/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... | ..... 08/26/2012| MBS Paydown 0.393788216....... | .cccovreemrrverrerrnee | cevvrrrneen 19,183 | 19,183 | i 19,183 | 18,824 | s [ [ (V1 I . 19,183 OO [V I 638 |05/26/2037( 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... | ..... 07/26/2012| MBS Paydown 0.394987904....... | ccccvevervevnerneeirnee | wvrnrrnern 338,417 | 10338417 | 338,417 | 332,072 | s [ e [ e (VI ISV I 338,417 OO (V1 I 9,866 | 05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 08/26/2012| Pass-Through Loss.... N 0| e 2,869 |05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 09/26/2012| Pass-Through Loss. 0 05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 07/26/2012| Pass-Through Loss.... e (V1 I 5,235 | 05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 06/26/2012| Prior Period AdJUStMENt.........ccc. | coveeervmrrnererinns | v | e [ | e | oo e (V1 IR 05/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2012| MBS Paydown 0.279030176....... | .ccevrvrerrrerernennins | crverirnes 230,944 | ............ 230,944 | ............ 221,819 | oo 212,464 | ..o | s ISR K N I HER: K I . 230,944 OO 0 08/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2012| MBS Paydown 0.302543262....... | .cccovvenerierineians | coverienes 107,864 | ............ 107,864 | ...cocvonee 102,572 | covvviene 97,110 | e | e 6,844 | oo [ e 6,844 | oo | s 107,864 IO 0 08/26/2037| 1FM.....
47232D EU 2| JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 07/26/2012| MBS Paydown 0.316270662 89,209 IO 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 07/26/2012| Pass-Through Loss cernennnen 21,951 | s [ [ e (816) | s [ e (816) | e | e | s [ e 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 09/26/2012| Pass-Through LOSS...........cc.cvern. : , , IO I 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 08/26/2012| Pass-Through LoSS...........ccc...u... , X OO 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 06/26/2012| Prior Period Adjustment.............. v | (01 08/26/2037| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 09/26/2012| MBS Paydown 0.41395439 ....59,488 - (V1 I 2,122 | 11/26/2036| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 08/26/2012| MBS Paydown 0.41710830 249,363 | ... 249,363 | ..o 249,366 [ .o [ veieenencnd(B68) [ s [ e (B68) [ i | 249,363 | e [ (V1 I 7,922 | 11/26/2036( 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 07/26/2012| MBS Paydown 0.430328948....... [ ..ccoovrvervvrvrreinns | crrereeen 192,971 | i 192,971 e 0 5,382 | 11/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 08/26/2012| MBS Paydown 0.206518899....... [ ...cccovrrrrrmrrerinns | vrrvrerennen 38,761 | o 38,761 e (V1 I 1,641 |12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 09/26/2012| MBS Paydown 0.19085515......... [ cccoervrvrvermrverinnns | vevveerennnns52,082 | i 52,082 B 0 e 2,448 | 12/26/2036| 1FM.....
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47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 07/26/2012| MBS Paydown 0.218176343....... | .cccvvvvvirmerirerirene | cevrviininns 72,915 | s 72,915 72,915 | v [ e (V1 I 2,746 | 12/26/2036
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 08/26/2012| Pass-Through LOSS............cverees | covreenerinerinenenneesnne | vevvnerineriesesneennes | ceeneesinsines 1,064 | o210 [ | e | everneriinenna(8) [ | e (B) [ [ | e | e (V] IO 36 | 06/26/2037
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2012| Pass-Through LOSS.........c.cveerer | rovreneerneeinseineisnns | seveneieesiesineninne | ceeseesssennas 4,225 | o833 [ [ | e 27) e e 27) [ [ [ [ 0 | oo 162 | 06/26/2037
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2012| Prior Period Adjustment. 26,317 | e BT | e | e [ eieriinernnd(85) | oo [ eerireriinennd(85) | oo | e | e [ e [V I 523 |06/26/2037
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | coree 09/26/2012| MBS Paydown 0.52768846 .535,094 | ............520,823 | ...........520,823 | ..oovvvrvrrries | cerereeene 3,387 [ [ 003,387 [ e | e 535,094 0 11/26/2037
47232Q AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvevurns [ o 08/26/2012| MBS Paydown 0.53902521 421 | 381,421 381,421 | e | e 0 11/26/2037|1Z........
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvervens [ o 07/26/2012| MBS Paydown 0.547753373....... | coccevevrerereresennns | cvvverireens 360,189 | .coovveen. 360,189 360,189 | ..oovvercrreenns [ e 0 11/26/2037| 1Z........
47232V AA 0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 09/26/2012| MBS Paydown 0.431739554 29,422 | oo [ 0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 08/26/2012| MBS Paydown 0.441146611 12,251 [ oo [ 0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 07/26/2012| MBS Paydown 0.445063614 17,960 | .oovvvvrereens [ e 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. 07/26/2012| Pass-Through LOSS.........ccoeveeres [ covrnrrnerinnnenennnes [ rererrsnneisnneiens | o8 104 | 8,387 | o | e | e | vevvenisnseenns | cvernensnnnnneen0 | v [ [ | v 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 08/26/2012| Pass-Through LOSS........cceverees [ corernrneirnrnnirenenes [ reveneernrsennsnnnninnes | evvnrrrennnenn 13,658 | crveriieienn 10,730 | oo | ceveiensniieiiens | ceversnissninninns | cevrvsrssssnienes | verensssnreninens0 | vevernrinniens [ coeriesssisssisnisinns [ onvvesiesnnns | veves 0 02/26/2037| 1FM.....
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 09/26/2012| Pass-Through LOSS.........ccouveeres [ ovevrinervnrneirennnes [ eernrrnrrerisnncieis | eeverenenen 11,891 | 9,343 | s | s | e | evvenissnenenns | vernnneninnneen0 | e [ [ | e 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 07/26/2012| MBS Paydown 0.445053304 19,708 | oo [ 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 09/26/2012| MBS Paydown 0.431727707 41,509 | oo | e 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37........ | ..... 08/26/2012| MBS Paydown 0.44113584 13,443 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. 08/26/2012| Pass-Through LOSS.........ccvvvevees [ covernrrneirninnirenienes [ revnrermnvninsnsnninnes | evvnrrnnnnen 74,984 | i 7,362 | e | evvnirnnsnieninns | cerernnnnen(10) | ovveieierieiies [ v (10) | oo [ v [ oveveiensnnns | oo 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 07/26/2012| Pass-Through LOSS........cccucvverer | covernerermnineninenennee | eevmmennninerneneinees | eevnernneensen8,892 [ i 389 [ o | v | evvennerinnnna(B) [ o | i (B) [ oo [ | e | e 0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 06/26/2012| Prior Period AdJUSIMENL.........cccoo. [ ovrrneirnrirreinns [ e [ e | e | e | s | erseonnnen(19) | oo [ o (19) | veversrreniens [ [ | oo 0 02/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 09/26/2012| MBS Paydown 0.587153171 26,809 | oo | e 0 07/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 08/26/2012| MBS Paydown 0.593535382 43,942 | .o | e 0 07/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 07/26/2012| MBS Paydown 0.60399602 28,166 0 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. 09/26/2012| Pass-Through LOSS..........cocveeres [ overvrinerieencirerinnes [ eervrrnrrerisnineneis | eevverenenen 2,501 | i 18,908 | s | e | eevvereneena(B27) | e [ verneeeens(B27) | v [ v v | e 0 07/26/2037| 1FM.....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 07/26/2012| Pass-Through LOSS........cccvvveveres [ covrnrrvernsnnnrennnes [ reverrsnnensnsniens | eevvrrnnnnend 19,6168 | i 10,737 | v | e | evverreeene(299) | o [ verneinnnnn(299) | oo [ evererssssiinnieiinns [ oveveienisnnns | vevee 0 07/26/2037| 1FM.....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 08/26/2012| Pass-Through LOSS.........cceveeees [ corrnennirnrenienenes [ cevserensnissneninnes | evverrrnrensn20,848 | v 14,334 | o | ceivneeniseieniens | evvereeeena(800) | oo [ vererieeens(400) | oo [ v [ oveveiienenins | oo 0 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37..........| ..... 06/26/2012| Prior Period AdJUSIMENL.........ccoo. [ e [ e [ e | e | veversenesnsnnns | e | sevverneene (D7) | v [ v (B17) | s v [ | e 0 07/26/2037| 1FM.....
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... |..... 09/26/2012| MBS Paydown 0.689855042 92,231 | e [ e 0 09/26/2036| 1FM.....
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... |..... 08/26/2012| MBS Paydown 0.717803809 27,565 | .coovvvverinnins [ cenee 0 09/26/2036( 1FM.....
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... | ..... 07/26/2012| MBS Paydown 0.726156727 33,399 | oo [ 0 09/26/2036( 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 07/26/2012| Pass-Through LOSS.........covveevees [ corerneneirninnirenienes [ revenvernnsnnnnnsninnes | evvererenensn29,498 | e 17,243 | oo | e | evivereenena(287) | o [ cvererienens(287) | e [ v [ oveveiiesinniins | vevee 0 09/26/2036| 6FM......
47232V AV 4[JIMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 08/26/2012| Pass-Through LOSS...........ccccuveves | corvernivinninciineniinns | evvvenienniveiieniinens | covvernnneenn 9,285 [ 5,428 | s | e | eevveieenne(90) [ | evriveiinnces(90) o [ | e | e 0 09/26/2036| 6FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.. ... | 09/26/2012| Pass-Through LOSS.........cccccevveees | covrrrernrrnnnnnniians [ vnrverrnrnnrensnnnns | cvvernrinnnen 5237 | oviieiiencenn 5,800 [ v [ [ vverveienene(90) [ | evvrienieecenn(90) [ oo | e | eevveiveissinis [ e 0 09/26/2036| 6FM......
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.. .| 06/26/2012| Prior Period Adjustment.. 0 09/26/2036| 6FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. .107/26/2012| MBS Paydown 0.61129715 27,962 | oo | e 0 09/26/2035| 1FM.....
47232V AW 2[JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 09/26/2012| MBS Paydown 0.595823206 35,318 | .o [ o 0 09/26/2035| 1FM.....
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 08/26/2012] MBS Paydown 0.603763124 33,513 | e [ 0 09/26/2035| 1FM.....
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47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 07/26/2012| Pass-Through LOSS...........cccveres | corveerrmrrnerieninns | seernnrissrsenieninens | coeresnniins 14,774 | oo 11,539 | oo | e [ e, (167) | ceververrrierine | v (167) ] cevevvvvrrrins OO [V I 250 |09/26/2035( 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 08/26/2012| Pass-Through LOSS............cverees | covreenerinerinenenneesnne | vevvnerineriesesneennes | ceeneesinsines 1,201 | e 938 [ oo | e | s (G [T I (L] —— v | e (U IS 23 |09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 09/26/2012| Pass-Through LOSS........cevveeees | covereeeerinernneenes | seernseiseisnseiesinens | conneeneiins 11811 | oo 9,224 | ..o | e | i (134) | oo e 0 | oo 251 09/26/2035( 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 06/26/2012| Prior Period AdJUSIMENt........ccc. | o | v | e [ | e | e | oo (81) | cvvevererrrrrrerene | vrerernrinnee(81) | eerveiriiens [ v [ e [ 0 09/26/2035| 1FM.....
47232V BB 7[JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 08/26/2012| MBS Paydown 0.56880404 0 09/26/2035| 1FM.....
47232V BB 7[JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 09/26/2012| MBS Paydown 0.559263927....... [ .cccovevermrnererinnes | crrvrennnn 110,802 | 11 110,802 | 095,409 | o0 91,337 | s | e 15,802 | ovvvvvvrvererns | eeeereend 15,802 | i | e 110,802 [ i | e 0 09/26/2035( 1FM.....
47232V BB 7[JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 07/26/2012| MBS Paydown 0.583648071....... [ .ccooerervervrrerinn | verevnrenren 48,482 | i 48,482 | o 41746 | 39,965 | e | e 6,248 | ..o 48,482 S 0 09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 07/26/2012| MBS Paydown 0.812582698....... [ ...cccovevevevrrerinns | vevvrernneend5,392 | 085,392 | il 1116 | 838 | i | e (224) [ oo 45,392 v [ 0 09/26/2035| 6FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 08/26/2012| Pass-Through LoSS...........ccc....... , A0 [ [ | erenenn(268) [ [ (268) | IO 0 09/26/2035| 6FM......
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 09/26/2012| Pass-Through LOSS........ccucveerer | covernerermreneninenennee | eeevmmemnninerneneinens | ennrernenee 1,085 | it 1377 [ s | v | ervernnen(282) [ | verienenen(282) [ e [ | e | oo 0 09/26/2035| 6FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 06/26/2012| Prior Period AdJUSIMENL.........ccoo. [ ovrvrrnerininrerinn [ e [ e | e | e | e | senene(318) | o [ ceveinnnnd(318) | o v [ | oo 0 09/26/2035| 6FM......
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 09/26/2012| MBS Paydown 0.42774205......... 675 | o 18,675 | covevereeern 18,675 | e 18,537 | s | s 20 | B (V1 I 865 |11/26/2036( 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 08/26/2012| MBS Paydown 0.432325581....... | .ccccocevervinerinncnnes | eeerernen53,585 | o 53,585 190 | ..... e 0 2,235 | 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 07/26/2012| MBS Paydown 0.445476883....... | ....cccoooerriverirnrrnns | vevvrrenenn 18,122 | e 18,122 | oo 18,122 | 17,988 | i [ 15 | e [V I 672 |11/26/2036( 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 09/26/2012| MBS Paydown 0.204565038....... | ..coovevrrvnernerernne | wvrennnnn 134,610 | e, 134,610 | coovreee 134,610 | i 134,810 | oo [ | e e (V1 I 4,917 | 11/26/2037| 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 08/26/2012| MBS Paydown 0.24858021 ..556,362 | ..c0rrrn.556,362 | i 556,362 | oo [ [ 0. 18,421 | 11/26/2037| 1FM.....
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 07/26/2012| MBS Paydown 0.430500871 e 444 | 361,444 | ..........361,444 | ......361,444 | .. | [ e 0 . 10,676 | 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 08/26/2012| Pass-Through LOSS........cccueveueres | covereremrenenineines | sevrnneisersenienenens | conseennenennd 69,618 | .vovvreern 21,834 | e [ | i 4,809 | ..o e 0 2,306 |11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/26/2012| Pass-Through LOSS...........cccveres | corveerrmrrnenienenne | sevrnnrinerireniieninens | coevesneniens 56,357 | coovererern 17,351 [ e [ | i 4542 | oo e 0 2,059 |11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 09/26/2012| MBS Paydown 0.100095436....... | ..cccvevnerrerinrenes | veerreineians 7743 | o, TT43 | el TTA3 | b TTA3 | | e [ e (1 I 7,743 OO (V1 I 348 |07/26/2036( 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 08/26/2012| MBS Paydown 0.10422305......... [ .cccoeevrevvrnrrerinn | vevererereen31,908 | 031,908 | 1o 31,908 | 31,908 | oo | s | e 0 31,908 v [ 0 07/26/2036( 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 07/26/2012| MBS Paydown 0.121231661........ | ccccvvveevrrverrerriee | eevvrrrneend 18,151 | 18,151 | i 18,151 | 18,151 | s [ [ e 0 18,151 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 07/26/2012| Pass-Through LOSS........c.ccccveerer | covernerenmrineeineeinnee | eevmeeinserseinnnennees | eonsrnnenen 11,085 | 2,034 | i | e [ e [ e 0 | eovveeeeeeenn | eeveeereenreeeeieeiienns | eveeeereesriensi | o 0 07/26/2036( 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 08/26/2012| Pass-Through LOSS...........ccc....... § 1999 | oo | s | s | e (V1 T IO 0 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2012| Pass-Through LOSS...........cccceuu.. , 1300 | oo | e | e | oo (V1 I S 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2012| Prior Period AdJUSIMENL.........cc.c. | corerrriinrineiieeiines | cenreiineinsiiesiinees [ ceesiseissssiinsinenes | eeesnessssssnsisnsssn | oeseseessesssseesansinns | soseeessessnees | cesnessesesnessnne | coeee (V1 I IO 0 07/26/2036| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 09/26/2012| MBS Paydown 0.214374659....... | .cccoovvevrriverireernee | eevvrrienenn 15,534 | 15,634 | 15,634 | 15,634 | s [ e [ e 0 15,534 IO 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 08/26/2012| MBS Paydown 0.220532231....... | ccccoueeeemrvrmerneeinnee | weernernneennB, 793 | i 5,793 | 5,793 | 5,793 | s [ e [ e 0 5,793 IO 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 07/26/2012| MBS Paydown 0.222828567....... [ ..ccooevreerrnmrrerinnns | veerrnneee 10,773 | i 10,773 | 10,773 | 10,773 | s | e | e {1 [ O . 10,773 IO I 0 04/26/2037| 1FM.....
47232V CF 7 [JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 06/26/2012| Prior Period AdJUSIMENL.........ccc. | coveerrenrrnerierinee | ceenrriserneiiieniinees [ ceenissessesssnenes | eveesnesseesnssnesins | oesssessesssseessnssns | soesnessnessnees | eonessnesnensnee | e (V1 T S (VN I (41) | 04/26/2037| 1FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 07/26/2012| MBS Paydown 0.913249492....... | ...cccovvvvivernnnrnns | veeernen.58,949 | Li.58,949 | LL.58,949 | 58,861 | oo | e (] [—— 58,949 O 0| e 1,901 | 11/26/2035| 2FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 09/26/2012| MBS Paydown 0.889065465....... | ....ccccovevrmrverinns | cvrreennn 124,113 | i 124113 | 123915 | A28TAT | | e (49) | cvoveerrierenn | v (B9 | s [ i 124,113 IO (V1 I 4,726 | 11/26/2035| 2FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 08/26/2012| MBS Paydown 0.90518409 56,458 0 2,080 |11/26/2035| 2FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 08/26/2012| Pass-Through LOSS..........cvvveres [ corererrnrenrernnrnnninnns [ cennrrernnineerennnns | evnrnennnnns 19,688 | i 15,585 | oo | v | vevveeniinns (14 [E— B (1 I 577 | 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 09/26/2012| Pass-Through LoSS...........ccc..uu.. , V257 [ e e [ e (V24 I - (V1 I 1,664 |11/26/2035| 1FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 07/26/2012| Pass-Through LOSS..........coeveeres [ covrnrnnrieenrneninnn [ eerverernenneinnnens | evrnennnene3 1,962 | i 31,793 | e | s | e (178) [ v B 0 e 1,030 | 11/26/2035| 1FM.....
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47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 06/26/2012| Prior Period AdJUSIMENt.........ccc. | oveeerinrrierieriines | v [ e [ | s | oo | e (698) | eveveverrvrrie [ v ((G151:) ) - OO 0 11/26/2035| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 09/26/2012| MBS Paydown 0.456518767....... | .cccovvvevernerrerrene | cerverrnennc88,593 | 168,593 | i 87,673 | i 87,819 | s [ v 94 | oo [ e, 94 [ . 68,593 I 0 05/26/2036( 1FM.....
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 08/26/2012| MBS Paydown 0.464941822....... [ ..ccooovrvevrvirerinns | vevvrernnnen 41,649 | (i 41,649 | (40,909 | o inid1,040 | oo | e 86 [ .o [ e 86 [ .o . 41,649 v [ 0 05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 07/26/2012| MBS Paydown 0.472488915....... [ ccccovrvevrrvvrerrnnes | vevrrrneenen 10,431 | 10,431 | 010,246 | 110,279 | e | evvrieeinnnnnn20 e [ evveieiinenn20 | e | e 10,431 [ | e 0 05/26/2036| 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 09/26/2012| Pass-Through LOSS.........c.cevevees [ corvnrnnirnieniienenes [ revseiensnissneninnes | cervnrrieienenn2y845 | i 1,801 | oo | cevvniieeiseieniens | ceveriinnenns(68) | covveieiecieiies [ evriieiienieed(88) | covrerievierienns [ evrieiesiseiiesseiiens [ oveveiieneniins | e 0 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 07/26/2012| Pass-Through LOSS.........ccovvveres [ covrnernernennnreninnes [ rornrrnnneisnnenens | evvvrrnnnnen 13,510 | 010,300 | v | e | evverrneene(@01) | o [ verveieeens(@81) | o v [ | oo 0 05/26/2036( 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 08/26/2012| Pass-Through LoSS...........ccc...u.. , X , , v | e 0 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 06/26/2012| Prior Period AdJUStMENt.........cccc. | covverrernrinerineiies | verierrineiierieeinens | cernreieeinsiessienes e (V1 IO 67 |05/26/2036| 1FM.....
47232V CV  2|JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... | ..... 09/26/2012| MBS Paydown 0.544863596....... | ....ccccovrriverrerrnns | vverrrnenn98,132 | i 98,132 - (V1 I 4,809 | 11/26/2036| 1FM.....
47232V CV 2 [JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... |..... 08/26/2012| MBS Paydown 0.548397333....... [ .cccovvvervcrvererinns | crvereen 375,418 | i 375,418 e 0 . 16,353 | 11/26/2036| 1FM.....
47232V CV  2[JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... |..... 07/26/2012| MBS Paydown 0.561916174....... [ .cccovverrvrvereinns | crrvrennn 166,664 | oo 166,664 B (1 I 6,352 | 11/26/2036| 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 08/26/2012| Pass-Through LOSS..........ceveerer | vorererreermerineniens | ceeneesnsessesnnenienes | vvveneenns 100,698 | ovovrerrnn29,951 | oo [ e | e (T57) | e [ e (T57) | e | e | e [ oo 0 11/26/2036| 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 09/26/2012| Pass-Through LOSS..........cveveeves | covererrmeeineineriens | ceeneernneisssisnesinenes | ovvineenns 168,444 | .iiieern50,101 | oo [ | e 1,851) | e [ e 1,851) | e | e | e [ e 0 11/26/2036| 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 07/26/2012| Pass-Through LOSS...........ccuueves | vererreieiimenneniens | coevneesnneissinenienes | cvevineenns 143,139 | oo 2,574 | s [ [ verieeene(920) | v [ erreriinencne(920) | v | v | e [ 0 11/26/2036| 1FM.....
47232V DB  5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 06/26/2012| Prior Period AdJUSIMENL..........cco. [ orrveveiinierieienes [ revreiierseisneeiien [ eereriesnnisessninis | vevesssnesssssssenns | sesessnsessessssssnnss | svvvsssnsisnsiessens | svvesennene(153) | veviversesenienies [ cvererieenens(183) | voverierirerienns [ evrverssiseiienssiiens [ ovrveiienieniins | vevee 0 11/26/2036| 1FM.....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... | ..... 09/26/2012| MBS Paydown 0.99877011 9,770 0 09/26/2035( 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2012| MBS Paydown 0.176678684....... | ..c.occevrrrerrevernee | vovrerenenn 311,259 | 311,259 | 100000 299,367 | 301,186 | oo | veeeeen 7,120 [ | e 1,120 [ s [ v 311,259 v | 0 04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 08/26/2012| MBS Paydown 0.202483379 208,672 OO 0 04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 07/26/2012| MBS Paydown 0.224871383....... | .cccovronrriverrerrnes | vvrernen. 168,030 | ... 168,030 [ ... 159,885 | ovvoreet 161,156 | e | e 1678 [ i | e 1678 [ [ e 168,030 IO I 0 04/26/2036| 1FE......
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2012| MBS Paydown 0.560906603 34,583 IO I 0 04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 08/26/2012| MBS Paydown 0.566280546 61,792 O 0 04/26/2036( 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 07/26/2012| MBS Paydown 0.57588255 53,608 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 07/26/2012| Pass-Through LOSS..........cecveever | coverrrrermrinernerinnee | eevmnemnninerneneinens | covnrernennen 14,808 | 8,618 [ s | e | eenerneene(33) [ | e (33) [ [ | e | e 0 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/26/2012| Pass-Through LOSS...........ccc....... , , OO 0 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 09/26/2012| Pass-Through LOSS...........cccceuu.. , ! OO 0 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2012| Prior Period Adjustment.............. OO IO 0 04/26/2036( 1FM.....
47232V DW  9[JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 09/26/2012| MBS Paydown 0.266086895 23,831 S 0 07/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 08/26/2012| MBS Paydown 0.27236308 16,562 OV I 0 07/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 07/26/2012| MBS Paydown 0.277697481 23,621 SO 0 07/26/2036( 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 08/26/2012| Pass-Through LoSS...........ccc...u... \ , OO 0 07/26/2036| 6FM......
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2012| MBS Paydown 0.851620931 13,797 O 0 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2012| Pass-Through LOSS........ccvvvevees [ covernrrneirnrnnreiienes [ revnrernnnninsnsninnes | cevvnrnenienen 1,280 | voviiiieiiieen 1,088 | oo | e | cevernninnnninns | vevivenssssnienns | cverennsninninen0 | vovernnieniens [ [ onveennnns | veene 0 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 07/26/2012| Pass-Through Loss.... 0 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2012| Prior Period AdJUSIMENL.........cccoo. [ ovrvrrnereineerinn [ e [ e | e | e | e | s (70) | o [ v (70) | o v [ | oo 0 07/26/2036| 6FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 09/26/2012| MBS Paydown 0.480871157 88,703 IO (V1 I 3,992 |03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 08/26/2012] MBS Paydown 0.494695295 62,489 v | e 0 2,500 |03/26/2036| 1FM.....
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47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 07/26/2012| MBS Paydown 0.504434028....... | .cccovvvrvnnrirerirene | e 52,180 | covvrirens 52,180 | .covrvrens 52,180 | .ovcvrreene S18TT | v | e L [T IS 19 | . 52,180 OO (V1 I 1,826 |03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 09/26/2012| MBS Paydown 0.378264364....... | .cccvvveerrnerncrirens | cerneeiieennsd 41,698 | ..o 41,698 | oo 42,034 | oo 41,936 | oo | e (291) | s [ s (291) | vovevreneries . 41,698 v | e (V1 I 1,876 |03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 08/26/2012| MBS Paydown 0.396145251........ | cecoveveeeeneiineiirene | cerneeiseenns 31,230 | cvvrirns 31,230 | oo 31,482 | oo 31,408 | oo [ e (173) | s [ v, (VK] [— . 31,230 IO 0 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 07/26/2012| MBS Paydown 0.40953735 17,146 IO 0 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 07/26/2012| Pass-Through LOSS........cceveeees [ corvnrneirnienieienes [ cevneiinnsnissneniene | evverrrennnenn 15,838 | criienienn 15,966 | covovvecieievicciienns | evvnrienenieniens | ceveriiennens(81) | oovveieiecienies [ evvrieiienieed(81) | oo v [ oveseienenins | oo 0 03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 08/26/2012| Pass-Through LOSS.........ccouveeres [ covrnernernnnnererinnes [ rernrrnnveisnnenens | ervvrrnnnnen 21,698 | i 21,873 | v | e | vernrnnnnens(84) | o [ v (84) | o [ v [ | oo 0 03/26/2037| 1FM.....
47232V EH 1 [JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 09/26/2012| Pass-Through LOSS...........ccc..uu.. ; , v | e 0 03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2012| Prior Period Adjustment.............. v [ 0 03/26/2037| 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 09/26/2012| MBS Paydown 0.292640934 10,742 IO 0 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 08/26/2012| MBS Paydown 0.300820912 11,647 OO 0 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 07/26/2012| MBS Paydown 0.309689509 11,634 IO I 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 08/26/2012| Pass-Through LoSS...........ccc...u.. , , v | e 0 04/26/2037| 1FM.....
47232V EP 3 [JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 07/26/2012| Pass-Through LOSS........c.ccccvenne OO IO 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 09/26/2012| Pass-Through LosS...........ccc....... , , OO 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2012| Prior Period AdJUSIMENt.........ccocc. | coeeeervnerrnerineiies | verrivrinerierineiens | cevveenesiisssesenes [ e | e | soessessnesnnens | oeesneeenes (G2 T I (84) | cvvvererrerieeis v [ e | e 0 04/26/2037| 1FM.....
47232V EQ  1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 09/26/2012| MBS Paydown 0.19816418 ..103,746 578 |..... 578 ...103,746 0 01/26/2036( 1FM.....
47232V EQ  1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 08/26/2012| MBS Paydown 0.233606189 N . ...97,100 581 |..... 581 97,100 v | 0 01/26/2036| 1FM.....
47232V EQ 1 |JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 07/26/2012| MBS Paydown 0.269210507....... | ..cceererererererneeans | covverienes 193,896 | ..oocveneee 193,896 261 |..... 261 | oo | e 193,896 IO 0 01/26/2036| 1FM.....
47232V EQ  1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 06/26/2012| Prior Period AdJUSIMENL.........ccc. | voveerrenrinirieriene | ervrreinnninsiienenes [ e | e | oo | s | e 31 | s [ e, 31 | OO 0 01/26/2036| 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 08/26/2012| Pass-Through LOSS...........ccc..uu.. , OO 0 01/26/2036| 1FM.....
47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .107/26/2012| Pass-Through LOSS...........cccuuvees | corvvvnrincrirerinnians | e | cvnrieenenn 32,843 | e 32,1671 [ s e | evieeeeenn(333) [ | veiieneecnn(333) s [ | e | e 0 01/26/2036| 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .| 06/26/2012| Prior Period Adjustment.. 0 01/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 09/26/2012| MBS Paydown 0.21568685 e cerereerenen 18,883 | 18,553 | 18,553 | s | e | e 18,553 IO 0 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 08/26/2012| MBS Paydown 0.222542122....... | cccccovvvnrrrerirerernes | cevvvvvirneiann 8,021 | oo 8,021 | coivierernn8,021 | 8,021 [ | [ (V1 T 8,021 OO 0 02/26/2036| 1FM.....
47232V EW  8|JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 07/26/2012| MBS Paydown 0.225505872....... | ccccveeeeeenerrnerirens | ceneerneenns 29,422 | oo 29,422 | oo 29,822 | i 29,422 | oo [ e | s (V1 I . 29,422 OO 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 07/26/2012| Pass-Through LOSS.........cevveeeer | covereeemrinernneinee | sevrsneinssisnseiesinens | conseeseeinns 17,309 | oo 2809 | oo | e [ e | e (V1 SOOI URORTORPIURURRPUUROTR IUPURTRURTRRTO OO 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 08/26/2012| Pass-Through Loss.... 130823 | 1,888 | e | s | s | e (01 SO OO U DU 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/26/2012| Pass-Through Loss.... 13,988 | e 1944 | e | e [ s s 0 | eevveeeereenne | eeveeereenreeeiesiienns | evceeeveesseniis | oo 0 02/26/2036( 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/26/2012| Prior Period AdJUSIMENL........cccoe. [ overrrmriirinnieiinis [ e | e | v | e | s | e | o (V] I SO 0 02/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 09/26/2012| MBS Paydown 0.626952626....... | .....cccvvevrrereerenee | vevrnieernerinns 1,538 [ oovrevrrienns 1,538 | v 1,538 | v 1,534 w2 2 | 1,538 OO 0 01/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 08/26/2012| MBS Paydown 0.630776503....... [ ..ccoovrrevnererinns | vervrernneeen 19,376 | 019,376 | 019,376 | 019,320 | v | e 22 [ [ e 22 [ . 19,376 v | 0 01/26/2036( 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 07/26/2012| MBS Paydown 0.678945841....... | ...ccccoovvvirerrnrernes | wrivernen. 106,566 | ............ 106,566 | ............108,566 | ...........108,257 | ..coovverirrvris | cerrverirenns (80) [ +ovvereeerrrennnn | wverirerireeees(80) [ o | e 106,566 IO 0 01/26/2036| 1FM.....
47232V FF 4 [JMAC 2009-R4 26A1 SEQ SSNR 5.75 01/26/36....... |..... 09/26/2012| MBS Paydown 0.76138352 17,549 0 01/26/2036| 1FM.....
47232V FF 4 |JMAC 2009-R4 26A1 SEQ SSNR 5.75 01/26/36....... |..... 08/26/2012| MBS Paydown 0.778932733....... | ccccovvvvnriniriverrens | wovrnennnnn221,067 | ocrnnn221,067 | ... 223,453 | 214,454 | s | s 5,466 | ..ocovvviriririnine 221,067 IO I 0 01/26/2036( 1FM.....
47232V FF 4 |JMAC 2009-R4 26A1 SEQ SSNR 5.75 01/26/36....... | ..... 09/01/2012| Transfer to HANNOVET...........cocees | covrervevrnerieeineiins | cvverieens 133,236 | coovvrennee 134,366 | ...coovvnee 135,816 | covvvrne 130,346 | oo | e AL ST I VAT SRR N 131,900 | oo | v 1,337 | s 1,337 01/26/2036| 1FM.....
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 09/01/2012| Transfer to HANNOVET...........cccccee | covvemrvnerieeineinns | i 597,650 | ............ 621,000 | ............ 621,000 | ....cooooc 615,778 447 | ... AAT [ s | e 616,225 | ..ccoovriivrrns | e (18,574) | ..... (18,574) 01/26/2036| 1FM.....
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47232V FH  0[JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36........ | ..... 09/01/2012| Transfer to HanNOVer..........ccccoe. | vovevvvveioneiivcrrens | wovreennn 854,301 | i, 690,000 | ............ 654,301 | ..oiirenn854,301 | i [ [ | 0 [ | 654,301 0 0 3,306 |01/26/2036| 2FM.....
47232V FJ 6 |JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.......... | ..... 09/01/2012| Transfer to HaNNOVET..........coccoee | voveverrverinerinerrens | v, 128,801 | v 241,500 | ....ccoonee 241,500 | .ooooeerenn59,540 | oo [ eeeene(5,312) s | e (5,312) e | s 54,228 01/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 07/26/2012| MBS Paydown 0.300328309....... [ ..ccovemerrverererinne | crrereen 165,775 | i 165,775 | wvvveenee 165,712 | v 164,920 | oo | e 139 i | e 139 | | e 165,775 06/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .109/26/2012| MBS Paydown 0.267647185....... | .ccccocorvrvveevvrens | cvrerrnen 187,106 | cooecccs 187,106 ...187,106 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 08/26/2012| MBS Paydown 0.28398774 ..165,775 ...165,775 06/26/2036| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....covve. | v 09/26/2012| MBS Paydown 0.437547142 ....30,861 30,861 01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....ccece. | venee 08/26/2012| MBS Paydown 0.44408264......... [ ..ccccovervvvrrerinns | creereenn 103,726 | oo 103,726 | ..cvoeenee 103,726 | oo 103,638 | oo | e 1,203) | s | evreeen(1,203) | e | v 103,726 01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....coeve. | venee 07/26/2012| MBS Paydown 0.466048631....... [ ...cocovreevernrreriens | vovvrereneeen 7,862 | oo 47,862 | oo 47,862 | covveeennAT,821 [ s [T [ [ [ 47,862 01/26/2047| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.......... | . 09/26/2012| MBS Paydown 0.498336766....... | ....cccooerrrerrerrnee | veerreneeee50,732 | i 50,732 | 000 50,732 | 89,349 | s | e [ | e 0 [ 50,732 07/26/2037| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.. .| 08/26/2012| MBS Paydown 0.505142104. 15,955 07/26/2037| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.. .| 07/26/2012| MBS Paydown 0.507282402 92,969 07/26/2037| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 07/26/2012| MBS Paydown 0.455520894........ | ..c.occvvevmerrmcernee | cevrerrnenn 36,948 | 136,948 | 36,948 | 36,559 | s | 4B [ | i 848 [ 36,948 02/26/2036( 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 09/26/2012| MBS Paydown 0.425763134....... [ .cccovrvervencreinn [ cervirenen,054 | 9,054 | 9,054 | 8,959 | i | e 109 | s [ 109 | 9,054 02/26/2036| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 08/26/2012| MBS Paydown 0.43404573......... | ccccooevvvrriverrnennns | vevrrreeeeen 23475 | i 23475 | 23475 | 023,228 | s | 284 [ | 284 [ 23,475 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .| 07/26/2012| Pass-Through Loss.... 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .| 08/26/2012| Pass-Through Loss. 02/26/2036( 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .109/26/2012| Pass-Through Loss.... 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 06/26/2012| Prior Period AdJUSIMENt.........ccccc. | covevreenernererines | reernerinseriieniesinens | eenneisessissinsnenes [ eonneeneesnssinnssiesins | oneenensseessesnnssns | seesnesesesnnnens | serensennenn(81) [ | v (51) [ 02/26/2036| 1FM.....
47232V GH  9[JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 09/26/2012| MBS Paydown 0.278042719....... | ccccveveverrmerirerirene | cenrviininns 77,620 | oo 77,620 | coovvernees 77,369 | covvirerere TBAT3 | i | e T2 | e [ v 732 | i, 77,620 03/26/2036| 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 08/26/2012| Pass-Through LOSS..........ucveerer | coverneremernenineninnee | weemerinsernensneneinees | cevnennnennen D887 | i 148 | i | e [ e [ e (1 I 03/26/2036| 4FM......
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. . 107/26/2012| Pass-Through LOSS...........ccveever | vovrerneinninerinneirens | evvnneinneinnnnenrnens | eovrernnnenn 19,689 [ i 143 | s | e [ e [ s 0 03/26/2036| 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .1 09/26/2012| Pass-Through LOSS..........ccvvreres | vereveermrenrirnnnninnnns | sererverssnsniennnns | aviverrnnnninnd, 727 | vvivriieiiencen 087 | oo | v | evvvvnsensiinninns | veeee 0 03/26/2036| 4FM......
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. . 106/26/2012| Prior Period AdJUSIMENL.........cccc. | ovverrenriierineines | cerrreineiiesiiesinens [ e [ eesinessnsinsisesin | oeesessssesesssssens | sosvseesseseneess | ceseessnsesnessnee | e 0 03/26/2036| 4FM......
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 09/26/2012| MBS Paydown 0.493220052....... | .cccovveurrrenmrirerirene | cenrviinians 78,197 | v 78,197 | v 72,137 | oo 73,268 | oo | e M2 | | s 3112 | 78,197 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 08/26/2012| MBS Paydown 0.504192241....... | ccccvvvevevmernerirens | ceneeiineinns 71,973 | s 71,973 | e, 66,395 | ..o 67,436 | ..ovveereceiins | e 2,627 | oo [ e 2,627 | .o 71,973 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 07/26/2012| MBS Paydown 0.514291096....... | .cccvvvvreeneinerirnne | corneerneenad 66,762 | ....cccovvnc 66,762 | ..ocvvvneen. 61,588 | .oocoonnene 62,554 | ..oereriiciinne | e 2,223 | oo | e 2,223 | e 66,762 03/26/2037| 1FM.....
47233C  AA 1| JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46. .1 09/26/2012| MBS Paydown 0.482455309....... | ...ovvovrveirerniiins | ceeeviriiennns 5,248 5,248 08/26/2046( 1FM.....
47233C  AA 1| JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46. .| 08/26/2012| MBS Paydown 0.488318845 4,404 08/26/2046| 1FM.....
47233C  AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46......... | ..... 07/26/2012| MBS Paydown 0.493239478....... [ .cccovvrernrvvrnnnens | cvvrvverneienns 2,008 | coooverrrrens 2,008 | oo 1,856 | oo 1,888 | oo | v L/ IO [P LA I 2,008 | .covvvrrriinns | e (01 I 34 108/26/2046| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 09/26/2012| MBS Paydown 0.924327102....... | ccccveeeeermerrerirnne | overenes 1,670,540 | ......... 1,670,540 | ......... 1,570,307 | ......c.. 1,613,312 53,223 |..... 53,223 | .oovrveerrerns | e 1,670,540 | ..ovvevvrrcrr | cenne 0 83,527 |09/26/2036| 1FM.....
475070 AD 0 |JEFFERSON-PILOT 4.75 01-30-14 NC......cocovvrrmre | veres 09/01/2012| Transfer to HANNOVET..........cocccoee | vovenerenmrireriineirans | oviis 1,566,587 | ......... 1,500,000 | ......... 1,566,586 | ......... 1,566,457 [ ...coovvieerireies | cererneinnns (L)) [T IS (L) IS I 1,566,457 | ..ovovvvriirns | cevreriin 130 | oo 130 | o 6,135 | 01/30/2014| 2FE......
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014........cccouvne | veves 07/10/2012| Paydown 100.0.. 225 225 225 [ oo [ 0 7 |12/31/2014(4Z........
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014........ccoovuee | veves 08/07/2012| Paydown 100.0.. 225 225 225 0 9 |12/31/2014
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014.......ccccovves | s 08/14/2012| Paydown 100.0.. 225 225 225 | e [ (V1 I 10 |12/31/2014(4Z........
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014........ccoevuee | veves 09/28/2012] Paydown 100.0........ccevvrerereeine | verernerrsernsrineniene | ceneeiineins 19,600 | .ovvovvrrne 19,600 | oovoerernes 12,740 | oo, 12,740 | .o | e 6,856 | .ovooerircerienins | e 6,856 | ..oovrrrrirnns 19,600 | .ovovvervirens | e (V1 I 1,052 |12/31/2014|4Z........
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493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.........covveverrerrns | veves 07/25/2012| MBS Paydown 0.21393046......... | ccccvrvvrrnmrirerirens | cenreiinnnnd 36,088 | .............36,088 | .............29,231 | ccoiriiiinnne 10,310 )] [()] - 36,088 |..cocoveriennes [ e [V I 217 |07/25/2029|4AM.....
493268 BY 1 |KSLT 2004-A 2A2 ABS FLT 10/28/2041 FB.......cccccce. | vever 07/27/2012| MBS Paydown 0.471095353....... | ccccevvvrereeeernennns | creverireens 844,001 | ............844,001 | ............788,613 | ..cccoonee 789,159 | ..vvverereicns | s 13,264 | .o | e 13,264 | oo | s 844,001 | ..ovvevvrverres [ 0 5,019 | 10/28/2041| 1FE......
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 06/27/2025...........cccoceene | cenee 09/27/2012| MBS Paydown 0.173215823....... | ccccovverrerieeineinns | cevverienns 132,123 | 132,123 | 95,129 | e 117,902 | oo | v 13,684 | .o | s 13,684 | .o | i 132,123 | oo | e 0 | oo 588 |06/27/2025( 1FE......
494550 BM 7 |KINDER MORGAN ENER 3.45 02/15/2023............... | ... 09/07/2012) BANK OF AMER/ML.......covvveerer | vorerrrimrinerirenirene | v 4,062,240 3,983,920 104 |..... 104 | oo | v 3,984,024 02/15/2023| 2FE......
49460W ZZ  5[KINETIC CONCEPTS TLB-2 LIBOR+525 11/4/16..... | ..... 09/28/2012| Paydown 100.0.. ...12,500 12,133 367 |..... 367 12,500 11/04/2016| 3FE......
500630 BX 5|KOREADEV BANK 3.00 09/14/2022.............cccovvnne. R.. [09/06/2012| HSBC SECURITIES INC.......cccc. | vovvrrnrrrerinrinnrenns | vverenns 4,960,250 4,939,050 | ...oovoriiririnns [ | e {1 [ OO ISR 4,939,050 09/14/2022| 1FE......
50075N  BA 1 |KRAFT FOODS INC 5.375 02/10/2020..........ccooceeevree | vever 07/18/2012) CONSENt FEE.......uvvurercrrrerirererns | cererrerieriserieniens | cerneeineenns 52,360 | eveurrrerrenineennns [ s | e 5,024,459 | ...ooevierins [ s [ (V1 I 52,360 | ..overrerinnnns [ e (V1 IS 02/10/2020| 2FE......
50075N  BA 1 |KRAFT FOODS INC 5.375 02/10/2020..........ccosceevrer | veves 07/18/2012) EXChaNGEQ.........ocvvererriierirerinn | cevernerissessiseninee | onein 3,156,287 | ......... 2,618,000 | .........2,633,001 | ........2,630,807 | ..cccovvrmrrvurs | vorirrere ((07) ) TN IS ((07:) ) IS I 2,602,688 | ...cccovrrinrinn [ e 553,599 |..... 553,599 |..... 132,118 |02/10/2020| 2FE......
50105F ZZ 1|KRONOS WORLDWIDE T/L L+475 6/13/2018.......... |..... 09/28/2012| Paydown 100.0........c.vvvrrerivies | vererrrieerinnrireniene | e 62,500 | ..coocovrenen 62,500 | .ooorieerrn81,563 | 81,563 [ e | e 32 | [ e, 32 | 62,500 | ..oovrveriinnins [ e [V I 824 |06/13/2018| 3FE......
502413 AU  1|L-3 COMMS CORP B 6.375 10/15/2015.........ccocoomurens [ o 07/26/2012| Partial Call 102.125 172,591 | v 169,000 705 |..... 705 1169,000 [ ..o | e 3,591 | ........ 3,591 | ........ 8,410 | 10/15/2015| 3FE......
50540R AL 6 |LABORATORY CORP 3.75 08/23/2022...........ccocovuves | s 09/07/2012| CS FIRST BOSTON CORP........ [ .ovevvrrrvrrirverrerinnns | wrverns 4,141,000 | ......... 4,000,000 | .........3,995,360 | .........3,995,360 | ....cccoovrrmriruns | corrrrrrrvrrnee 20 [ oo [ e 20 3,995,380 | ..oovvrrvriirirns | e 145,620 |..... 145,620 | ........ 7,917 |08/23/2022| 2FE......
524660 AW 7 |LEGGETT & PLATT 3.40 08/15/2022.........cccovvvreveree | o 09/18/2012| WELLS FARGO BROKERAGE... | ....ccvuvrverirerirans | ovirnns 1,025,030 | ......... 1,000,000 | ...........997,060 | ..........997,080 | .oooovorcrirmrene | v 25 | s | s 25 | e | e 997,085 | ...cvvrcvrerine | e 27,945 | ... 27,945 | ....... 3,400 |08/15/2022| 2FE......
52518R BE  5[LSSC 2002-GE1 A SEQ CSTR 7/26/24.........cccooovvres | s 09/26/2012| MBS Paydown 0.018732679....... [ .cccovvvrvvermrreriens | cervvereeneenn 2,991 | 2,991 | 2,855 | 2,991 | i | e | e (V1 I 2,991 | s | e (01 07/26/2024(1Z........
52518R BE  5[LSSC 2002-GE1 A SEQ CSTR7/26/24...........ccccooure | veves 08/26/2012| MBS Paydown 0.019037875...... | ccccverenrrverrenernee | vevrvervenee @43 | i 4443 | 4,242 | i 443 | [ [ (V1 T 4443 | i [ e (V1 IR 07/26/2024| 1Z........
52518R BE  5[LSSC 2002-GE1 A SEQ CSTR 7/26/24.........ccoouovvres | e 07/26/2012| MBS Paydown 0.019491261 371 | e | 0 07/26/2024| 1Z........
52520M CE 1 [LMT 2005-2 3A7 SEQ 5.50 12/25/2035............ccccoonee | cevee 09/25/2012| MBS Paydown 0.58876251 14,576 0 12/25/2035| 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035.........ccccocoeurs | e 08/25/2012| MBS Paydown 0.59399286 L7 IR 0 12/25/2035| 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..........ccccovueure | e 07/25/2012| MBS Paydown 0.595761006....... | .cccvererrvmerrerirnne | eernerrnnnensd, 193 | 9,193 | 8,676 | i 10,759 | s | i 36 | s [ e 36 | 9,193 | oo | e 0 12/25/2035| 1FM.....
52520M CE 1 [LMT 2005-2 3A7 SEQ 5.50 12/25/2035............ccoceeree | verer 07/25/2012| Pass-Through LOSS..........cccvverer | voreenereenrrnerneninnee | eeevnnviesnnnernennnees | eevverrnnennsnd,980 | 329 | i | e [ e [ e 0 [ e | v [ 0 12/25/2035| 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..........c.ccouvree | vever 08/25/2012| Pass-Through LOSS........cucreerer | vovereremernnenineninee | weemmrinnernerineninnees | eevnerrneeennenssB87 [ iiiiiiiiiinern99 | e | e [ e [ e (V1 SUUURORORTORN PUOOTORTORTURRUOOTR VPRSPPI PO 0 12/25/2035| 1FM.....
52520M CE 1 [LMT 2005-2 3A7 SEQ 5.50 12/25/2035............ccccoovee | e 09/25/2012| Pass-Through LOSS.........c.cvvieres [ orerernnvecennnerinns [ rerverernninneinniens | e @41 | 003,226 | i | e | e | e 0 [ | eevereeieeeeneesses | eeenieeresinn | s 0 12/25/2035| 1FM.....
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.........ccc.. | vurne 09/25/2012| MBS Paydown 0.48986609 .1,176,662 ,176,662 .169,901 .169,901 1,176,662 0 06/25/2037| 1FE......
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.......ccccce. | corne 08/25/2012| MBS Paydown 0.533446184 1,065,979 | ......... 1,065,979 86T 87T | oo | e 177,596 177,596 1,065,979 | ..oovvvvvvrvrrs | cenne 0 06/25/2037| 1FE......
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.........ccnee | venee 07/25/2012) MBS Paydown 0.581899753....... | ccccveveervmerirerirnne | ovries 1,297,286 | ......... 1,297,286 | ....covend 843,236 | ......... 1,056,199 [ ..ovovvvvvervens | s 216,486 | ....ooerrerrinn | v 216,486 | ..o | s 1,297,286 | ...ocovvvrverns | e 0 06/25/2037| 1FE......
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 09/25/2012| MBS Paydown 0.571437032....... | ccceovrvrerrereneennns | cvrverienns 183,925 | ..ovcveneee 183,925 | coovvveneee 163,003 | ..ovvvvne LA TIIO I N 5,617 | oo [ veerinninnd 5,617 | ovveverneriens | e 183,925 | oo | e 0 09/25/2035| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 08/25/2012| MBS Paydown 0.589899644....... [ ....cccovevvrnrrerinn | covrireennd 275,128 | oo 275,128 | coovvns 243,833 | ..o 259,760 | ..o | v 10,485 | oo | e 10,485 | .o 275,128 | .ooveviiecinns [ 0 . 11,189 | 09/25/2035| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 07/25/2012| MBS Paydown 0.617517438....... | ccccovcevvrvverinerrnne | corverinneene8T,512 | 87,512 | il 77,557 | 082,623 | s | v 1,036 [ oo | e 1,036 87,512 | v [ 0 3,114 | 09/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 09/25/2012| MBS Paydown 0.282902539....... | ccccoveeeeveermerinernnee | eorvernnernc83473 | i 63473 | 46,552 | 86,517 | s | s 1,589 [ oo | e 1,589 83,473 | oo [ e 0 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 08/25/2012| MBS Paydown 0.28548273......... [ ccccoveverevrrnererinnes | vervrrrnneren88,587 | viviirirrn 88,587 | coviirnnn50,240 | 1o 50,196 | oo | v U727 | | i 1727 [ 68,587 | ..oovvvrrrnrins | conee 0 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 07/25/2012| MBS Paydown 0.288658074....... [ ..ccoovvervrvrrerinn | vervvereneree 12,752 | i 72,752 | 053,291 | 53,244 | i | e 1,603 | oo | v 1,603 [ .o 72,752 | oo [ s [V I 224 12/25/2035( 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocrvrveer | veree 07/25/2012| MBS Paydown 0.427137765 571 |..... Y4 I I 2,857 | oo | e (01 I 84 [01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037..........ccvvvvver | evee 07/25/2012| Pass-Through LOSS...........cvevvees [ corererereseinnineiinnns | revnrmrerenisnninninis | sevnermnnnnns 5021 | vvvvierinccnnnh 953 | oo | s | evveinneneiininns | vevee (V1 ST OO USRI SO 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocrvrveer | vevee 09/25/2012| MBS Paydown 0.41922602 1,413 19,884 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........coccrvrveer | vevee 08/25/2012| MBS Paydown 0.423544758....... [ .cccovvverevrinrreinnes | corvererenecnih832 | o832 | 3141 | il 11443 | i | v 1,176 4,832 | v [ 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocrvrvver | vevee 08/25/2012| Pass-Through LOSS........c.cucveerer | vovereremernenineninee | weernerinsernernenennees | eonerinnenen 16,7268 | e 10,872 | s | e [ eerieriineinenines [ e (0 [ UUTOPORORTOOPEN PURPPORPORPIORORPIOPIORE IVPORPORPPORRORTIOR VPN 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocvvrveer | veree 09/25/2012| Pass-Through LOSS..........ccccveverer | covernrrenmeimninneiiees | eevmnenneieninnninnes | cevnerinneersnn,029 | i 3,919 | i | e | e | e (V1 SOOI PTURTORPIORRTURPUUROIR IVSURPIPPRRTO OO 0 01/25/2037| 1FM.....
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525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037..........covvveeee 06/25/2012| Prior Period AdJUSIMENt..........cc. | o | v | ceenrinesissienenes | e e | e | e (7,069) [ ..o | e (7,089) [ .oovevrerrrins [ v | e | e (V1 I 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.........ccovvvvnec. 09/25/2012| MBS Paydown 0.446990529....... | .cccovvvverenmrencenne | verevnerinenn8, 713 | i 6,713 | coovererirn 2,047 | oo 3,915 (V1 I 6,713 | oo | s (V1 IR 12
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.........c.ovvvenec. 08/25/2012| MBS Paydown 0.448705931....... | ccccovvevervrnervnernee | cevnreirner 44,653 | o 44,653 | ..cooovvenne 13,619 | oo 25,689 (V1 I 44,653 | ..ovveircinns [ (V1 I 1Z........
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.........c.cevvenec. 07/25/2012| MBS Paydown 0.459961608....... | ..c.ccooovevrernrinns | cvrvnriirnnnn 8,941 | i 6,941 | oo 2,117 | v 7,940 (V1 I 6,941 | oo | s (V1 IR 12
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.........ccovvvvnecn 07/25/2012| Pass-Through LOSS.........cceveeres | covereevmernerinneenee | seersseisersneniesenens | conveesnenins 19,002 | oo 5,823 | .o (V1 SUOURORORTORN PUOTORIORTORUOOPR VPRI PO (V1 IR 12
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037..........ccovvvne. 08/25/2012| Pass-Through LOSS..........cvurvveres [ overermrinrinniiniinnns | cenneierssissinnineis | coveeenenes 39,573 | v 12,070 | oo (V1 SOOI OTORPORPRORRPURPUORIR IVSUPIORTRRPOO OO (01 12
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.........cccvvvenec. 09/25/2012| Pass-Through LOSS.........c.cevereees | covreenermnersneeenneesnns | sevvnernerieseneennns | ceenneesessnn 6,124 | oo 1,868 [ ..o (V1 SUOORORTORTORN PO RTORTORTORROOOT IVPORIRRTRRTO PO (V1 IS 12
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037 06/25/2012| Prior Period Adjustment.............. 0 | eovveeeeerenn | eeveeereenreeesieeiienns | eeeeeereessiennis | o (V1 I 12.......
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. .109/25/2012| MBS Paydown 0.427252839.. 22,384 203 203 25,376 0 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. 08/25/2012| MBS Paydown 0.427896601 18,713 | ... . 185 185 21,625 | .o [ e 0 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 07/25/2012| MBS Paydown 0.428507161........ [ .cccoververrvrneireinnes | wereree 1,027,791 | 001,027,791 | e 889,408 | ............ 896,627 | ..ovvvvvevrerviins | v 91,248 | oo | v 91,248 | .o | v 1,027,791 | oo | e 0 1FM.....
526020 ZZ 8|LENDER PROCESSING TL B L+450 8/14/18 09/28/2012| Paydown 100.0........cccevereerreene | covvemermenrrenineenne | vevererenenn 16,250 | i 16,250 | oo 15,997 | oo 16,004 | ..o | e 24 | s | e 24 | e, 16,250 [ .ovvovvvvrveirens [ o 0 2FE......
526020 ZZ 8|LENDER PROCESSING TL B L+450 8/14/18 06/28/2012| Prior Period AdJUSIMENL.........ccc. | voverrrermrinerieiines | ceeneeiineinerieninees | ceneeiseissssinsieees | e | oneeseessssssseesansens (V1 SOOI PRORTORPIORTURRPUUROIR IUPURPPRRTRRTO OO 0 2FE......
526602 AA  5|LEONARD WOOD FAM 5.124 07-15-20................... 07/15/2012| Sinking Fund Redemption 100.0. | ......ccccvvvvvverrene | worrreennn 126,773 | e 126,773 | oo 126,773 | ccovvvne 126,773 (V1 PRI ISR 126,773 | oo | e 0 2AM.....
532457 BE  7|ELILILLY & CO 4.20 03/06/2014.........cocorvrerrernnens 09/01/2012| Transfer to HaNNOVET..........coccoee | voveverrnvennerinernnns | wovreennn 527,675 | e 500,000 | ....ccoone. 527,674 | ..ot 527,624 | ..oovovevrrinens | v (X T I (XD [T 527,624 | ..o | s 51 | o 51 1FE......
54323M  AJ 7 |LONGVIEW POWER TL FAC L+475 2/28/14 09/28/2012| Paydown 100.0........c.everevernrees | evreemrennnnneiseinns | cevvneiienneenn 333 | i 4,333 | o 4,333 | e 4,073 | o | e 83 | | e 83 | 4,333 | v [ e 0
547777 ZZ  8|LOWER BRULE COMM PR+200 11/30/2030... 09/01/2012| Paydown 100.0... .0 0 47,233 | oo | e 0
547777 ZZ  8|LOWER BRULE COMM PR+200 11/30/2030 .107/01/2012| Paydown 100. .0 0 46,725 0
547777 ZZ  8|LOWER BRULE COMM PR+200 11/30/2030 .108/01/2012| Paydown 100. .0 0 46,979 0
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34 09/25/2012| MBS Paydown 0.77501543......... | ccccoveeveervrmerreennne | wrereenenn 338,211 | 0. 338,211 | 111000.337,366 | oo 337,163 | e | e 85 [ s [ e 85 | o | s 338,211 [ .overcereees | oo 0. 13,913
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34................... 08/25/2012| MBS Paydown 0.80427245......... [ .cccovivivvrviireinns | crnrenn 346,510 | ... 346,510 | ... 345,643 | ... 345,435 | oo | e A0 | o | e 40 | e | e, 346,510 [ .ovovvvvervires | e (V] 12,677
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34...........cocc.u. 07/25/2012| MBS Paydown 0.83424733 7 (14 - 355,000 [ ..ooovvrervrres | e (VN 11,360
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........cccovvrvrnecn 09/25/2012| MBS Paydown 0.70768275 805 805 [ .o 21,556 | oo [ e 0 2,544
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........cccoovrvune 08/25/2012| MBS Paydown 0.72074713......... | ccceoveveereveriverrene | cervrrenrnc64,820 | 64,820 | oo 80,485 | oo 54172 | s | v 1,862 [ oo | e 1,862 [ .o 64,820 | ..ooverviien [ 0 e 6,798
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........coccevrvnne 07/25/2012| MBS Paydown 0.76003215 407 407 | oo 35,427 | oo [ (V] 3,251
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........cocomvvvnnc 06/25/2012| Prior Period AdJUSIMENL.........ccc. | voverrriirrimeiieiiees | ceereiinniineiesiinees [ e | s | esesesssessssessessns | seseonsssesssnsens | ooreneees 1,498 | .o | e 1498 [ [ | e | e (V1 IR
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018... 09/25/2012| MBS Paydown 0.04999024.... 808 808 47,486 | ..o [ 0
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018 .| 08/25/2012| MBS Paydown 0.05214868 732 732 45,156 0
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018... 07/25/2012| MBS Paydown 0.05420122.... 828 828 50,898 | ..overvrireins [ s 0
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033...........cc00n... 09/25/2012| MBS Paydown 0.08828034......... | cccccovrvrevrerrncernne | veverereneenn 2,936 | ciiieni27,936 | 28,381 [ 028,258 | oo | e (1,907) [ oo | s (1,901) [ oo 27,936 | oo [ 0
55265K 'YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033................... 08/25/2012| MBS Paydown 0.09264528......... [ ..ccoorvrrernnrerinns | veverernneee 16,013 | 016,013 | 016,268 | 16,198 | s | v ((C10LS) ORI SO ((C10LS) - 16,013 [ oo [ 0
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033..........cccoc.... 07/25/2012| MBS Paydown 0.09514732 .3 KN 9,283 | oo | e 0
55274Q AK  1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36. 09/25/2012| MBS Paydown 0.8427729........... | ceeevveenvermerineennee | woenneennnn 162,174 | 162,174 | i 146,767 | v 146,119 | s | s 5,229 | oo [ v 5,229 | oo | s 162,174 | oo | e 0
55274Q AK  1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36. 08/25/2012| MBS Paydown 0.8535845........... [ cccovvverrvrsrrerinnns | crrnrenn 181,895 | i 181,595 | oo 164,343 | oo 163,617 | oo | v 6,576 | oo | e 6,576 | .ovovrvvrernne | e 181,595 | oo [ 0
55274Q AK  1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36. 07/25/2012| MBS Paydown 0.8656908........... | .cccoveevveervernerrnns | wvvennnn. 106,498 | oo 106,498 | ...ovvvvnnens 96,381 | ..ovverrn95,955 | i | v (218) [ e [ e (PAE) ) IS IS 106,498 | ...oovvvvvvenens | e 0
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36 09/25/2012| MBS Paydown 0.42373221.......... | cocevevernvrnrnnnenns | veveverinnnerenea 760 | i, 760 612 (1 I 760 | oo [ s (V1 I 17
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576431  AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 08/25/2012| MBS Paydown 0.424065578....... | .c.ovvvverrerirerenes | vevvvvrinniinn 9,764 | .oovvvernn. 9,764 | ..covrern 7,860 | ccoovrrinees 13,250 [ .ovvoeirrirenns | e [ e (V1 T 9,764 OO [V I 192 | 11/25/2036| 1FM.....
576431  AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 07/25/2012| MBS Paydown 0.43093999......... | ceeereermerunernneriens 3,99% | ... 3,99 3,215 | oo 8,161 | oo [ e [ (V1 I 3,994 v | e (U IO 69 | 11/25/2036| 1FM.....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 07/25/2012| Pass-Through LOSS..........ccucvveres | covernerenneemerineeinnee | sevneersseinseienrnnees | cevnerneeennen8,507 | i 5,238 | .oveerierierineiins | ceveerenienins [ e | e (V1 I IO 0 | oo 112 | 11/25/2036| 1FM.....
576431  AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 08/25/2012| Pass-Through LOSS...........cevrerer | covveervnenirenineenns | vevenninerrersennens | vevverieenen 12,818 | i 10,319 | oo | s [ e | e e [V I 252 |11/25/2036( 1FM.....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 09/25/2012| Pass-Through Loss.... 270 | eovereeereeiienens | eeverenisesieniens | servessnssnnnnies | evvessesensienns | venensseniennnen0 | v [ | | o 0 7 |11/25/2036( 1FM.....
576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035 N 09/25/2012| MBS Paydown 0.21503018 223,140 223,140 | .covnne 185,485 2185485 | e | e 13,638 | .o 223,140 IO I (V1 I 358 | 03/25/2035(1Z........
576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035..........ccccmvves [ vonee 08/25/2012| MBS Paydown 0.21998631......... | ceceeevevrererererieninns | crvverireens 160,587 | ..ooocvevnee 160,587 | ..ovverr 133,488 | o 133,488 | oo | e 1,240 [ | e 1,240 [ | e 160,587 v | e 0 | v 173 | 03/25/2035| 1Z........
576434  J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035..........ooccrmvres [ e 07/25/2012| MBS Paydown 0.22355309......... | cccereernerreeerneeans | cvreerienes 116,441 | e 116,441 182 | v [ e 182 | e | s 116,441 IO (V1 IO 63 |03/25/2035| 1Z........
57645T AA 5| MARM 2007-HF2 A1 SEQ FLT 09/25/2037.........ccc0. | ceeee 09/25/2012| MBS Paydown 0.46821717......... | cecvevrvrerierenennns | cvvverienns 114,59 | ............ 114,594 | oo 87,521 | 086,225 | s [ | e (V1 PRI ISR 114,594 OO 0 09/25/2037| 1FM.....
576457 AA 5| MARM 2007-HF2 A1 SEQ FLT 09/25/2037.... e 08/25/2012| MBS Paydown 0.47394688......... [ ..ccccovervvrrrrerinns | crenreen 100,250 | oo 100,250 | covovererena 76,566 | oo 75,432 | oo [ | s 0 ...100,250 OO 0 09/25/2037| 1FM.....
576457 AA 5| MARM 2007-HF2 A1 SEQ FLT 09/25/2037.... e 07/25/2012| MBS Paydown 0.47895938......... [ cccovrvervvrvrrerinnns | crrvrennn 121,476 | i 121,476 | oo 92,778 | 91,403 | s | s | e 0 ..121,476 IO I 0 09/25/2037| 1FM.....
58501W AV 3|STEER Z1A (JCP) 7.54 03/01/2017.....covvverererncerrans [ e 09/01/2012| Paydown 100.0........cccuvermeeemeenne | oerereernensenirnennnns | eveverieees 165,269 | ...ccveneee 165,269 | ..ooovere 176,129 | 1o 168,853 | oo [ s (U455 [T IS (U455) ) [T IS 165,269 v | e 0 03/01/2017| 3...........
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028...........ccoouvees | vevee 09/20/2012| MBS Paydown 0.045652045....... | .....ccovvrrrmrirerines | covreereriens 18,138 | oo 18,138 | oo 18,134 | 18,138 | s [ | e (V1 I . 18,138 IO 0 05/20/2028| 1FM.....
589929 TP 3|MLMI 1999-H1 A5 NAS STP 5/20/2028...........cccccouuwe | venee 08/20/2012| MBS Paydown 0.047465852....... | .cccovvevivnerirerirene | cevnrvirininne 13,926 | .coooovrvenee 13,926 | oo 13,923 | 113,926 | s [ | e (V1 T . 13,926 OO 0 05/20/2028| 1FM.....
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028. B 07/20/2012| MBS Paydown 0.048858425....... [ ..ccocvvrerrinrreiinn | covrerrereenenn 5,814 | 5,814 | 5,812 | 5,814 | e | e | e 5,814 IO I 0 05/20/2028| 1FM.....
590200 ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035..........ccoccrves | vevee 09/25/2012| MBS Paydown 0.29701114......... [ ccccoveverrvrrnererinne | vererrrnnrend6,621 | i 46,621 | oo 40,560 | oo 40,643 | o | v 1,413 46,621 0 10/25/2035| 1FM.....
59020U ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035. e 08/25/2012| MBS Paydown 0.30339752 384 |..... 35,041 v | 0 10/25/2035| 1FM.....
59020U ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035.........ccccoevevere | e 07/25/2012| MBS Paydown 0.30819769......... [ .cccovvrervernrrerenns | verevrnnren 47,645 | i 47,645 | (o 41,452 | 41,536 | e | e 1156 | oo 47,645 IO (V1 I 554 |10/25/2035( 1FM.....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36..........cvvvreverererncenins | veves 09/25/2012| MBS Paydown 0.25134994......... [ ccccovvrvrnvrnrrerinnn | vererirernnnen 1,007 | i 1,007 | o804 | e 46 | s | s | e (V1 I 1,007 IO I (V1 I 10/25/2036| 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36........c.cvvvrerererernerrnins | vever 08/25/2012| MBS Paydown 0.2517898........... | ccccoveeeenermerneeirnee | weernernneensn,007 | i 9,007 | 5,404 | iiiiinid,052 | s [ e [ e (1 I 9,007 IO I (V1 IR 10/25/2036| 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36 e 07/25/2012| MBS Paydown 0.25578915......... [ ccccovvvevvvrnererinns | vevvvereneeen 2,542 | i 27,542 | 016,525 | 022,857 | s | e | e 0 27,542 O 0 10/25/2036| 1FM.....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36........c.cvrveerererernceiins | vever 07/25/2012| Pass-Through LOSS..........cvuevees [ corernrmneneinnneiinnes [ rernrererensneinninis | ervernnnnnnnn23,203 | ciiiiienernnnd 13,922 | v | covvrneiensninnns | evveinneneiininns | vevee 0 0 . | 10/25/2036| 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36 e 08/25/2012| Pass-Through LOSS..........ccveerer | cevernrrenmrineeineeinnes | eeevmeeinseinernnninnees | evvenmnnennenns 149 [ it | i | v [ e [ e 0 | eovveeeeeeenn | eeveeereenreeeeieeiienns | eveeeereesriensi | o 0 10/25/2036| 1FM.....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ..... 09/25/2012| MBS Paydown 0.25761504......... | cccoeevvrvnrrirerirens | cevreiininns 72,060 554 |..... 554 | .o . 72,060 OO 0 10/25/2036| 1FM.....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ..... 08/25/2012| MBS Paydown 0.26295562......... | cccceeerrenerrerirnne | cerneerneenns 28,337 | oorererrnn28,337 | o 25,362 | .ovvrrrenne 25,405 194 | ... 194 | . 28,337 OO (V1 IO 476 |10/25/2036( 1FM.....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ..... 07/25/2012) MBS Paydown 0.26505577......... | cccevreeniineivciirans | e 63,960 | .............63,960 | .............. 57,244 | ..o 57,341 63,960 OO IO (1 I 934 |10/25/2036( 1FM.....
59156R AH 1 |METLIFE INC 5.50 06/15/2014 e 09/01/2012| Transfer to HANNOVET..........cocccoee | voverneveerrnerrerirens | v 1,077,079 1,077,079 1,076,960 | ...covvvevrvere | vevrverrnee(119) [ | e 119) [ | e 1,076,960 | ...oovvvevvne | cevrrrinne 119 | s M9 ... 11,611 | 06/15/2014| 1FE......
595481 AA  0|MDST 2005-1 A SEQ 5.745 01/15/40.... I 09/15/2012| MBS Paydown 0.52616370 ....17,306 18,027 IO (V1 I 777 |01/15/2040| 2FE......
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40.......cocovvrirevrnes | veree 08/15/2012| MBS Paydown 0.530095443....... | ccccoovrvvrrmriiverrnns | cvnrrinnnnn 14,265 | i 14,265 | 13,694 | i 13,758 | s | i 38 [ [ e 38 [ . 14,265 IO I (1 I 546 | 01/15/2040| 2FE......
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40.......ccovvrerevrnes | vevee 07/15/2012| MBS Paydown 0.533206651....... [ ..cccoovereervererinns | vervvernneen 11,094 | 11,094 | (010,650 | o 10,699 | s | e 26 [ oo [ e 26 | s . 11,094 IO 0 01/15/2040| 2FE......
59549N  AA 1 |MID-STATE TR6 A1 SEQ ABS 7.34 7/1/35.....coovvvrs [ s 07/01/2012| MBS Paydown 0.195501227 111,457 | oo 110,940 | e b 111185 | i | e 26 [ oo [ e L R ISR 111,457 v | 0 07/01/2035| 1FE......
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030.. e 07/01/2012| MBS Paydown 0.075326111 146,934 | ... 148,150 | ..o 147,222 | i | e (90) [ +ovvereeerreennne | wverirerireeeee(90) [ oo | e 146,934 IO 0 04/01/2030| 3AM.....
59549W AA 1| MDST 11 A1 4.864 07/15/2038.........ccovremerrerirneirnnns | e 09/15/2012| MBS Paydown 0.43775567 16,684 0 0 16,684 0 07/15/2038| 2FE......
59549W AA  1|MDST 11 A1 4.864 07/15/2038.. e 08/15/2012| MBS Paydown 0.439841177 ....14,975 w0 ] 0 14,975 IO I 0 07/15/2038| 2FE......
59549W AA 1| MDST 11 A1 4.864 07/15/2038.........ccovrvmereererneernnns [ e 07/15/2012| MBS Paydown 0.441712995 736 | e 16,736 0 (V1 I . 16,736 IO (V1 IO 475 |07/15/2038| 2FE......
59560W AA 5| MDST 2010-1 A SEQ 3.50 12/15/2045...........cccouvvere | v 09/15/2012| MBS Paydown 0.902355734....... | .cccovivrvvrnnverinns | vrvvrernnnnn35,035 | oo 35,035 JUONLC T (51 I . 35,035 v | e [V I 920 | 12/15/2045| 1FM.....
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59560W AA 5| MDST 2010-1 A SEQ 3.50 12/15/2045..........cccoovvvere [ v 08/15/2012| MBS Paydown 0.907360701........ | ccccevvverrvnrrirerirens | cevrriininne 13,409 | covvvrvenee 13,409 (0)] ... [(0)] - . 13,409 OO [V I 313 [12/15/2045( 1FM.....
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045..........ccccovvveine [ v 07/15/2012| MBS Paydown 0.909276309....... | .cccvereerrmerirenirens | corneriieenns 25,240 | ..coovvrnnee 25240 | .oooeen25,184 | 25,179 [ | e L TSR ISP L . 25,240 12/15/2045| 1FM.....
59748T AA  7|MIDLAND COGEN 6.00 03/15/2025..........ccoovvererenes | cevee 09/15/2012| Sinking Fund Redemption 100.0. | .....cccovevveverneians | cerverienns 109,707 | cooovvveneee 109,707 (B) ] e e @) | s | s 109,707 03/15/2025| 2FE......
60253X AA  3|MCS VA 1 CLO FLTR 3/26/2013... .... |R.. | 09/26/2012| MBS Paydown 0.224613713 WA51,810 | 157,897 [ e 15,181 | s [ e [ | 0 [ [ 151,810 03/26/2013| 6FE......
60253X AA  3|MCS VA 1 CLO FLTR 3/26/2013... R.. | 06/26/2012| Prior Period AdJUSIMENL..........ccc. [ wovreeererreerneriniins | coevreeeneersninenis 03/26/2013| 6FE......
604668 AA  1|MRMX 2011-1A A ABS 6.25 10/20/2011.... e 07/20/2012| MBS Paydown 0.75.........cccvervies [ orererrmminrinninniinnes | wrveres 2,135,714 | ........ 2,135,714 | ........2,139,893 | ........2,139,864 | ....oceoovrvrvins [ v (960) [ ..vvvveverrreee [ ervrererneens(960) | e | s 2,135,714 10/20/2021| 2AM.....
610000 ZZ 7|MONDRIAN INITIAL TL LIBOR+425 7/12/2018......... R.. 109/28/2012| Paydown 100.0.........ccveveurrrmeris | ovrrrmeriererneernneins | cveerinees 363,636 | ......c... 363,636 | ...covonee. 349,601 | ...coonvee. 350,031 | oo | s 13,605 | .o | s 13,605 | .o . 363,636 07/12/2018| 3FE......
61166W AA 9| MONSANTO COMPANY 7.375 08/15/2012.......cccccu. | wonce 08/15/2012| Maturity 100.0........ccrvvvrnrernerinnes | ceverreriseeneriieninee | orein 2,500,000 | ......... 2,500,000 | ......... 2,482,715 | ......... 2,498,523 | ...oovvvververins | s TATT | e | i TATT | s | e 2,500,000 08/15/2012| 1FE......
617451 CL 1| MSC 2005-HQ7 A4 SEQ CSTR 11/14/42.........ccocoee | s 09/01/2012| Transfer to HANNOVET..........cocccoee | voreenvvvnrinerrerirene | ovirines 2,790,843 | ......... 2,500,000 | ......... 2,790,843 | ......... 2,790,843 | ..o [ e [ (VI PRI ISP 2,790,843 11/14/2042| 1FM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.15 6/13/2041 N 09/13/2012| MBS Paydown 0.9331502.. 16,736 ....16,736 ...17,238 17,238 | e | e [ e 0 16,736 06/13/2041| 1FM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.15 6/13/2041 N 09/01/2012| Transfer to HANOVET..........ccovvveves [ orevrrvnvicineineiinnn | e 1,922,289 ,866,300 1,922,290 | ... 1,927,646 | ..ooovvvivevrivcires [ v [ s {1 [ TR ISR 1,927,646 06/13/2041| 1FM.....
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17........covveree | vonee 09/25/2012| MBS Paydown 0.00568865......... | .cccoeermrremrernerinens 298 | ......... 298 305 | o307 [ | e (8) e [ (8) [ e 298 07/25/2017| 1FM.....
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.......covveree | e 08/25/2012| MBS Paydown 0.005881226....... | .cccvcevvremernerirens | cevierirecirneens 154 | oo, 154 | i 158 | covverernerenn 155 | s [ e 2) | e [ 2) | e 154 07/25/2017| 1FM.....
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.......coccres | venee 07/25/2012| MBS Paydown 0.005980699....... | .cc.cvurrverirnirinens 203 | ......... 203 208 | ... 204 | e | e 1) | e [ o) | e, 203 07/25/2017| 1FM.....
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.... N 09/25/2012| MBS Paydown 0.00106301.......... | ccceververeerrerienns | errerennennn 114 | i 114 | e 116 | o 114 114 04/25/2017| 1FM.....
61746W UZ  1|MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.......oceves | coree 08/25/2012| MBS Paydown 0.00110512 994 978 972 04/25/2017 | 1FM.....
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.... JROR (W 07/25/2012| MBS Paydown 0.001465277 JRTOTRRTTY UL B SR 152 | o 150 149 04/25/2017| 1FM.....
61749L AP 6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 09/25/2012| MBS Paydown 0.38460627......... | .cccoererereeeeneenns | cevverienes 103,067 | cooovvveneee 103,067 | cooovvvrnnens 75432 | oo 75,782 | oo | e T | [ el T | | s 103,067 06/25/2036| 1AM.....
61749L AP 6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 08/25/2012| MBS Paydown 0.38703138......... | ccccovrvererererenrinns | crvverirenes 243,075 | ..o 243,075 | oo 177,901 | oo 178,724 | oo | 000032,056 | s | 000000e32,056 | i | i 243,075 06/25/2036| 1AM.....
61749L AP 6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 07/25/2012| MBS Paydown 0.3927508........... | cccceeevrerererenennnns | cvrverienes 134,563 | ..oceveveee 134,563 | ..oovvvrnees 98,483 | ..ovvvvrnene 98,939 | ..vvvrerineeiene | e 1,962 | s [ e 1,562 | i | s 134,563 06/25/2036| 1AM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 09/25/2012| MBS Paydown 0.4036878 15,510 [ .ovvvvcrernens | v 14,663 | oo | s 14,663 31,019 06/25/2036| 6FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 08/25/2012| MBS Paydown 0.41978506 .26,514 25,864 25,864 53,027 06/25/2036| 6FM......
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 07/25/2012| MBS Paydown 0.447303............. [ coeererrerverncrerinn | vevvrrrnnenen 14,138 | i 14138 | 010,975 | il 7,089 | s | e 6,367 | .o | e 6,367 14,138 06/25/2036| 6FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036............ccoo0e. | cevee 09/25/2012| MBS Paydown 0.816731584....... | .cccovvveriververrnne | v 25,489 | ... 25,489 | ..o 14,608 | e 15,325 458 | ... 458 | ..o . 25,489 OO (V1 ISR 68 | 12/25/2036| 1FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036............ccocve. | cevee 08/25/2012| MBS Paydown 0.819487118....... | ccccevevrerreeerneeins | cererieens 303,833 [ oo 303,833 | ..o 174,135 | oo 182,673 | oo | v 15,384 | oo | s 15,384 | oo | s 303,833 OO (V1 I 727 |12/25/2036( 1FM.....
61751Q AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036............ccouve. | cevee 07/25/2012| MBS Paydown 0.852333977....... | ceceveeveremerrneriene | cerneeineenns 80,984 | ..cocovvvnne 80,984 | ..ocoovnnns 46,414 | oo 48,690 | ..ooovoeriiciins | e 1,375 [ | e 1,375 [ oo . 80,984 IO 0 12/25/2036| 1FM.....
617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.. .| 09/25/2012| MBS Paydown 0.612554514....... | .ccovvovvevvneveiens | creereeenn 318777 | 38,777 | 199,236 | i 199,236 | oo | oo 18,793 [ | e 18,793 [ [ e 318,777 IO 0 11/25/2036| 1AM.....
617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.. .| 08/25/2012| MBS Paydown 0.632478102....... | .cccoevvrrvrerreriens | crverrerni 234,866 | oovnvee 234,866 234,866 IO 0 11/25/2036| 1AM.....
617526 AD  0|MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............. | ... 07/25/2012| MBS Paydown 0.647157252....... [ .cccovrrvrnrernnverinnns | vvvrrnnnnn92,255 | i, 92,255 92,255 O 0 11/25/2036| 1AM.....
61754) AF 5| MSC 2007-T27 A4 SEQ CSTR 6/11/42........occrvvernves | cenne 07/05/2012) RBC DOMINION........ccouuvemrrmnenes | vovererieernerienirene | ovevnnes 8,192,188 | ......... 7,000,000 | ......... 6,842,461 | .........6,892,639 | ...ccoovvrirmiine | vereeen8,315 s | 8,315 | | s 6,900,954 | ...cccovvirrns 1,291,233 |..1,291,233 |..... 233,483 |06/11/2042( 1FM.....
61754) AF 5| MSC 2007-T27 A4 SEQ CSTR 6/11/42.........cccooceoenes | v 07/06/2012) RBC DOMINION..........ovvvvrirnnis | o | v 5,858,398 | ......... 5,000,000 | ........ 4,955,859 | ........ 4,970,249 | ..o | v BT | i | e T8T [ | s 4,972,120 | .ooovvrriiens | 886,279 |..... 886,279 |..... 166,773 | 06/11/2042| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037 . 09/25/2012| MBS Paydown 0.33228946 ....80,684 ...68,178 80,684 IO 0 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cocvvruee | vevee 08/25/2012| MBS Paydown 0.33604046 ..133,788 13,051 133,788 0 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037 RO I 07/25/2012| MBS Paydown 0.34226028......... | .cccoovvvvrcnirverrans | woernennn 113,892 | i, 113,892 ....96,239 ...113,892 IO I 0 06/25/2037| 1FM.....
61758M AA  5[MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 09/26/2012| MBS Paydown 0.631829758....... | cccovvvrereererneenins | crvverirnns 406,295 | ...coonees 406,295 | .......... 421,935 | oo 421,935 | oo | (T TTAY [ | e (T TTAY s | e 406,295 v | e 0 04/26/2036| 1Z........
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........cccconvvres | o 09/26/2012| MBS Paydown 0.389627217....... | ccccvvvenerinreseinns | coreerienes 180,347 | coovvvenne 180,347 | oo 180,347 | coovveree 181,283 | oo | e (1187) | s | e (1187) | e | s 180,347 IO 0 10/26/2037| 1FM.....
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61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37........ccccovuvree [ e 08/26/2012| MBS Paydown 0.404409762....... | .cccovvvvvrvnerirerirene | cenrrieniand 89,372 | oo 89,372 | oo 89,372 | oo 89,836 | ..o | i [G1:) 1 TR IO ((C1:) ) 89,372 | oo [ e 0 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37........cocoruvree [ v 07/26/2012| MBS Paydown 0.411735318....... | ccccevevrereeeernennns | crvverireens 343974 | ............ 343,974 | ... 343,974 | ............ 345,761 | .o | e (V] T I (PAE]:) ] R 343,974 | .o [ 0 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | cooue 07/26/2012| Pass-Through LOSS.........ccovveeres [ ovevrinericrneirerinnes [ eererernnnenisnnenens | covereneenn 121,211 | il BOTAT | s | e | eevereneene(857) | v [ verneeeens(857) | i [ v v | e 0 10/26/2037| 1FM.....
61758V AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 08/26/2012| Pass-Through LOSS.........ccvvveveres [ covrnrrneiininnrennnes [ revnrrsnnensnnniens | evvernnnnnen82,730 | 026,263 | oo | eeverinnnnneninns | evvernneena(522) | vovveviviscreiins [ vernrinnnns(522) | o [ evvrerssnsiinnneinnns [ ovvvevenisninns | vevee 0 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | c.... 09/26/2012| Pass-Through LOSS.........ccevevees [ corenrneiinienienenes [ revseimnsnissneninnes | cevvsrveienene 3811 | e 428 | e | cvivniisiiseieniens | eeverinnenns(33) | cevveveienienies [ eevniiriienined(33) | vovereviierienns [ eveieresiseiiesseiinns [ oveveiienienins | oo 0 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.........c... | coree 06/26/2012| Prior Period AdJUSIMENL.........ccoo. [ ovrvrrnerieinrrerinn [ o [ e | e | e | e | seenene(810) | [ oeiinn(810) | o [ [ | oo 0 10/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 09/26/2012| MBS Paydown 0.391696007....... | ..cccvrvrerereeerneennns | crrerirnes 269,824 | ............ 269,824 | ............ 269,824 | ............ 269,824 | ..o | e [ e (V1 I 269,824 | ..o [ (V1 I 8,092 |01/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 08/26/2012| MBS Paydown 0.409365028....... | ..ccovvererenerineians | cererirenas 432,605 | ..ooovneen 432,605 | ............ 432,605 | ...covonc 432,605 | .o [ e [ (V1 ORI ISP 432,605 | ..coovrnrinns [ 0 . 11,532 | 01/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 07/26/2012| MBS Paydown 0.437693583....... | .cccovrvverirerinrenns | crvrerirnes 231,820 | ..o 231,820 | ..ococvenee 231,820 | c.ovvvrnee 231,820 | ..ovvververienns | e [ e (V1 I 231,820 | oo [ (V1 I 5,407 |01/26/2037| 1FM.....
61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | ..... 07/26/2012| Pass-Through LOSS..........cucvverer | covereremrrnenineninnee | weemerinsennerneneinees | conneenneneeni 22,869 [ 18,223 [ e | e | cvvieeinnns (296) | cevvveererenerne [ ervrnerrnenens(296) | covireiriinnns | e | e [ e (1 I 1,106 |01/26/2037| 1FM.....
61759X AC 6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | ..... 08/26/2012| Pass-Through Loss.... BT943 | 8,033 | | e | e (1,044) [ oo | v (1,044) [ | e | e [ s (1 I 3,753 [01/26/2037| 1FM.....
61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | ..... 09/26/2012| Pass-Through LOSS..........vuveeres | vorerermnermsrneniens | weeneesssessessnenienes | vvvineenns 189,156 | v.oovevenee 128,159 | oo [ e | cevvens (KT VAT P BIT) | e | e | e [ e 0 . 11,573 | 01/26/2037| 1FM.....
617600 AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 07/19/2012| MBS Paydown 0.662301582....... [ ..ccoevrrvrvenrirerinns | voverens 1,386,368 | ......... 1,386,368 | ......... 1,365,735 | ......... 1,368,298 | ...oovvvviies | e 15,879 | oo | e 15,879 | covvevreerens | e 1,386,368 | ...ccoovervrrens | conne 0 . 34,370 |12/17/2040| 1FE......
617600 AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 09/19/2012| MBS Paydown 0.613778791....... | ccccovrveevieriirinns | v 665,932 | ........... 665,932 | ........... 656,021 | ............ 657,252 | ..ovvververincns | e 1,819 | [ el 7819 | | s 665,932 | ...coovrvvirres [ 0] . 21,227 |12/17/2040| 1FE......
61760D AA  1[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 08/19/2012| MBS Paydown 0.647075412 .304,523 304,523 | ............ 299,991 | covrvrne 300,554 | ..ooooviieiiinn | 3,560 | s [ 3,560 | | 304,523 | .ooereererres | oo (V1 I 8,628 | 12/17/2040| 1FE......
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035............... | ..... 09/25/2012| MBS Paydown 0.33710927 907 0 4 |08/25/2035| 1FM.....
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035............... | ..... 08/25/2012| MBS Paydown 0.3393777 AL T P 0 3 |08/25/2035( 1FM.....
61915R  AK 2 [MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035...........c... | ..o 07/25/2012| MBS Paydown 0.34131869 430 | oo | e 0 1 (08/25/2035| 1FM.....
61915R AU  0[MHL 2005-5 A1 SEQ SSNR 12/25/2035............cccoere | verer 07/25/2012| MBS Paydown 0.41361092 59,972 | v [ [V R 181 | 12/25/2035| 1FM.....
61915R AU 0 [MHL 2005-5 A1 SEQ SSNR 12/25/2035............cccoves | vere 09/25/2012| MBS Paydown 0.40570887 81,513 | e [ (V1 I 316 |12/25/2035( 1FM.....
61915R AU  0[MHL 2005-5 A1 SEQ SSNR 12/25/2035............cccoeee | vevee 08/25/2012| MBS Paydown 0.41079932 45,022 45,022 | ..o | e (1 I 157 [12/25/2035| 1FM.....
62402X AZ 4| MOUNTAIN FUEL MTNC 6.91 08/06/2012..........ccoe. | venee 08/06/2012| Maturity 100.0.... ..5,000,000 5,000,000 0 [ 292,715 |08/06/2012| 1FE......
62888X AB  0|NGN 2010-C1 A2 SUB 2.90 10/29/2020...........coccorves | vonce 09/01/2012| Transfer to Hannover. 1,068,994 | ...ooovvvvvcns [ cvveennnn89 [ i 69 [ .. 322 [10/29/2020| 1FE......
62999Z ZZ 1|NABHOLDING LLC TL L+550 4/24/2018..........cccone. | coeee 09/28/2012| Paydown 100.0........coceverrerivies | vererrmieerinnrireniene | e 37,500 , 37,500 | .o [ e [V I 774 |04/24/2018| 3FE......
650119 AA 8| NEW YORK UNIV 2009 5.236 07/01/2032.........ccoouues [ vonee 09/01/2012| Transfer to HANNOVET..........coccoee | voverrervnrinernerirnns | oveis 1,166,007 | ......... 1,000,000 | ......... 1,166,007 | ......... 1,165,977 [ v | cervneeienns (G 0) T I (1< 0) ) T 1,165,977 | oo | v 30 | oo 30 07/01/2032| 1FE......
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037........ccccovvene | cevne 09/25/2012| MBS Paydown 0.31871694......... | ccceveerrieneincrirene | cerneerneennsd 46,273 | oo 46,273 | oo 35,052 | covvrrrenne 36,803 | e | e KT T IR 3133 | 46,273 | oo [ 0 04/25/2037| 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037.........cccccovres | e 08/25/2012| MBS Paydown 0.32230958 41,222 | oo | e 0 04/25/2037| 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037.........cccccvvrer | vevee 07/25/2012| MBS Paydown 0.32551006 97,596 | ..oovvrrieriinnins [ cenne 0 04/25/2037| 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037.........cccovvrer | veree 06/25/2012| Prior Period AdJUSIMENL.........cccoe. [ ovrvrrnerininrrerinn [ e [ e | e | e | e | esnnn(85) | v [ vennen(55) | v [ [ | v 0 04/25/2037| 1FM.....
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035...........co. | vence 09/25/2012| MBS Paydown 0.24950615......... | ccceeueevrrerrereeeenee | veerveinneianns 9,012 | o 9,012 | cooovererin 8,369 | .ovverirens 8,654 110 | ... 110 | oo 9,012 | oo | s 0 03/25/2035| 1FM.....
65535V KU 1| NAA 2005-WF12A2 SEQ 4.786 03/25/2035.............. | ..... 08/25/2012| MBS Paydown 0.25120965 311 ... 3 |, 28,813 | [ e 0 03/25/2035( 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ..... 07/25/2012| MBS Paydown 0.25665631 214 | ... 214 22,479 | v [ 0 03/25/2035| 1FM.....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036...........ccovurevns | corne 09/25/2012| Pass-Through LOSS........ccecveeres | corererenmernenineeinnee | eeemeeinsernerinenenees | cevnennnennen 15208 | e 2,580 | oo | cevvneniieniineins [ evvveriinsineninee [ e 0 0 04/25/2036| 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............cocuu | vonee 09/25/2012| MBS Paydown 0.5289225.. 215 |..... 215 13,117 [ [ 0 04/25/2036( 1FM.....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036...........ccovurevns | corne 08/25/2012| MBS Paydown 0.54127629......... [ ccccovvrervernererinn | ververinenen 14,382 | 14,342 | 5,091 | 6,138 | e | e 226 | oo | e 226 [ .o 14,342 | oo | 0 04/25/2036| 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............cocores | vence 07/25/2012] MBS Paydown 0.55430549 166 |..... 166 [ .o 12,039 | .o | e 0 04/25/2036| 1FM.....
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65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............cocees [ vonee 07/25/2012| Pass-Through LOSS............cueres | covvenrrinevinerinninns | vevenerinerieseneninns | cvenseienines 3,757 e [V I 127 | 04/25/2036| 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............couverns [ vonee 08/25/2012| Pass-Through LOSS............cverees | covrernermnerinerinneesnns | sevvserinerieseneennes | ceeneessnsines 7,156 e [V IO 277 |04/25/2036( 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............ccocvees | vonce 06/25/2012| Prior Period AdJUStMENt.........ccccc. | coevereernrinerineines | ceverrineiiesiieeiinens | cenreiesiinsiessienes e (V1 IOV 40 |04/25/2036| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036.... e 09/25/2012| MBS Paydown 0.69425705 188,004 ...188,004 IO I 0 03/25/2036| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036.............co. | .o 08/25/2012| MBS Paydown 0.70768594 115,471 115,471 0 03/25/2036| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036.... i 07/25/2012| MBS Paydown 0.71593388 109,298 ...109,298 IO I 0 03/25/2036( 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036............cc.. | over 06/25/2012| Prior Period AdJUSIMENt.........ccc. | covveerenrrnerirerinee | ceernrrineinerieniinens [ cenerineessssinsnenes [ | oesenessessensnssns | seevnessssnnens | sevnessenenns(82) [ overneerneernens | overnernenena(82) [ v [ | e | oo 0 03/25/2036| 1FM.....
65539W AA  0|NMRR2012-1R A SEQ SSNR FLT 08/47 FB RE...... |..... 09/27/2012| MBS Paydown 0.949847854....... [ ..ccovvovevvvvererinns | creereen 322,881 | i 322,881 | oo 267,992 | ..ooon 267,992 322,881 O 0 08/27/2047| 1AM.....
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 FBRE...... |..... 08/27/2012| MBS Paydown 0.962763109....... | ccccoovvvvrvnerverrens | wovrreenne 337,357 | v 337,357 | v 280,006 | ............ 280,006 337,357 IO I 0 08/27/2047| 1AM.....
65539W AA  0|NMRR2012-1R A SEQ SSNR FLT 08/47 FB RE...... |..... 07/27/2012| MBS Paydown 0.976257384 ..250,670 ..208,056 ...208,056 |. 250,670 OO 0 08/27/2047| 1AM.....
65539W AA  0|NMRR2012-1R A SEQ SSNR FLT 08/47 FB RE...... |..... 06/27/2012| Prior Period Adjustment.............. | coceeevvevnerirnniens | crvvrriieenen8,161 | i 6,161 | covvvrerernns 5,114 6,161 IO I 0 08/27/2047| 1AM.....
659421 AD 3| NORTH FORK BANCP 5.875 08/15/2012........cccouues [ vonee 08/15/2012| Maturity 100.0.........ccouverererrerines | coerrreerrrereeeesineins | ereeens 16,500,000 | ....... 16,500,000 | ....... 17,485,560 | ....... 16,584,235 | ..coovvervcerinin | s (84,235) [ .ovververcerinns | e (84,235) [ ..oevrverrrins | v 16,500,000 v | e 0 08/15/2012| 2FE......
665772 BW 8| NORTHERN ST PWR-MINN 8.00 08/28/12............co. | veec. 08/28/2012| Maturity 100.0.........coourerererivrens | eereeeereenieeineiens | evveerienes 500,000 | ..o 500,000 | ....ccvonee 500,000 | ..coooneee. 500,000 K] ((0)) PSSO [ 500,000 IO 0 08/28/2012| 1FE......
66704 BP  2|NEF 2006-A A2 SEQ ABS FLT 11/28/2023............... |..... 08/28/2012| MBS Paydown 0.0.........cccevvvvene | vorermieerrnerirenirens | cevreiininne 19,897 | coovvvrr 19,897 | covvveris 16,714 | v 19,366 765 |..... 765 | .o . 19,897 OO 0 11/28/2023| 1FE......
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24... I 09/15/2012| MBS Paydown 0.354453112....... | ceccverernrvmerneernee | covvvrirneenn 24,463 | i 24,463 | 24,4871 | 12,872 | s [ e [ e 0 24,463 IO I 0 05/15/2024| 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24............ccc.. | ... 08/15/2012| MBS Paydown 0.360568927....... | .cccoovveereeeernnernes | eovnrrirneenn 12,580 | i 12,580 | v 12,579 | 8,620 | s [ e [ 0 12,580 0 05/15/2024( 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24... I 07/15/2012| MBS Paydown 0.363714002....... | ccccvvvenrrverrerernee | eevvrrirneenc 13,153 | i 13,183 | i 13,152 | 8,921 | s [ e [ e 0 13,153 v | 0 05/15/2024| 1AM.....
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........coevvemmurne | e 07/15/2012| Pass-Through LOSS........cccucveerer | covernerenmermenineeennee | eeevmerinsernerinenennees | evnsrinnenen 10,252 | iiiiiciiss 10,181 | e | e [ e [ e (V1 I IO 0 04/15/2029| 6FE......
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........cccovuemurine | s 08/15/2012| Pass-Through LosS...........ccc....... § 05 [ e | oo | e [ e (V1 I IO 0 04/15/2029| 6FE......
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........ccomvvermurne | e 09/15/2012| Pass-Through LOSS...........ccc.cuu.. , 204 | e | e | e | oo (1 I S 0 04/15/2029| 6FE......
68383N BN  2|OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 09/25/2012| MBS Paydown 0.21938843 56,051 O 0 07/25/2035| 3FE......
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 08/25/2012| MBS Paydown 0.22172387 99,835 0 07/25/2035| 3FE......
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 07/25/2012| MBS Paydown 0.22588367 32,574 IO 0 07/25/2035| 3FE......
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035...........cooue. | coeee 09/25/2012| MBS Paydown 0.25443951......... | ceceevevevirmnrirerirens | cornreireniandd 41,993 | oo 41,993 | .o 36,219 | oo 36,542 41,993 OO 0 12/25/2035| 1FM......
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035..........cccouves | cevne 08/25/2012| MBS Paydown 0.25731081......... | ccceveveerrmerrnerirnne | cerneerneennd 64,112 | oo 64,112 | oo 55,297 | covvvrreenne 55,790 64,112 OO (VN I 201 [12/25/2035( 1FM.....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035.............ccc.. | ... 07/25/2012| MBS Paydown 0.26169455......... | cccccoovvvviveviinnians | e 115,496 | ...cooeenee 115,496 | ..ovocenee. 99,615 | .ovvvrne 100,504 | ..o | rerrennd8,168 | s | 6,168 | [ 115,496 IO (V1 I 314 [12/25/2035| 1FM.....
693476 AT  0|PNC FUNDING CORP 5.25 11/15/2015... B 09/01/2012| Transfer to HANNOVET..........cocccoee | voverneveerrnerrerirens | v 1,671,017 | .cooeeee 1,500,000 1,670,872 1,670,872 | ..ovvvvcvvvvrns | v 144 | 144 | ... 23,188 |11/15/2015| 2FE......
69352P AD  5|PPL CAPITAL FDG 4.20 06/15/2022 N 09/14/2012| J. P. MORGAN SECURITIES..... 7,328,650 | ......... 7,000,000 | ......... 6,976,760 6,976,760 6,977,263 | ...cccocovvvnnees | ...351,387 | ... 351,387 | ...... 77,583 |06/15/2022| 2FE......
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 09/25/2012| MBS Paydown 0.15054549......... [ ccccovvvrvrrnnrnerinn | wovernns 1,283,292 | ........ 1,283,292 | ......... 1,210,305 | ......... 1,213,498 | oo | e D7D [ i [ D975 [ | v 1,283,292 SO 0 5,657 |05/25/2035| 1FM.....
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 08/25/2012| MBS Paydown 0.16337841......... | ccceveeeeerverirenirnee | overnnes 2,763,339 | ......... 2,763,339 | ......... 2,606,174 | ......... 2,613,050 | .coovvrverrererne | 151,680 | v | e 151,680 | o | s 2,763,339 OO 0 . 10,921 | 05/25/2035| 1FM.....
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 07/25/2012) MBS Paydown 0.1910118........... | covvevrveverineiverirens | v 1,033,926 | ......... 1,033,926 | ...........975,121 | ........... 977,694 | ..o | 031,409 | v | 31,409 | s | 1,033,926 IO (V1 I 3,540 | 05/25/2035| 1FM.....
705006 AB  0|PEARSON PLC 5.70 06/01/2014 . |R.. [09/01/2012| Transfer to HANNOVET..........cccccoee | voverrrrerrnerrerirene | ovivis 1,067,546 | ......... 1,000,000 1,067,441 1,067,441 | .ooovvvvvcree | v 105 | 105 | 14,250 |06/01/2014| 2FE......
708160 BQ 8|JC PENNEY CORP 7.95 04/01/2017.......crvvvrevvermrins | vevee 08/02/2012| GOLDMAN SACHS ..2,932,500 ,000,000 3,187,658 3,169,281 | ....ccoovvveenn | -..(236,781) | ...(236,781) | ..... 202,725 |04/01/2017| 3FE......
713448 BN  7|PEPSICO INC 4.50 01/15/20 e 09/01/2012| Transfer to HANNOVET.........cccover [ orererrmrinvineireiinnn | wrvers 2,323614 | ......... 2,000,000 2,323,501 2,323,501 | .oovvvveienns | e 113 | 113 | 11,500 |01/15/2020| 1FE......
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........cconuvs | vonee 09/25/2012] MBS Paydown 0.433788253....... | ccccveeeerenerincriiene | cerneernennad 62,160 | ..cooovvvvnen 62,160 | .......c.....62,160 | .oooroeennee 59,484 62,160 v | e (V1 I 1,936 |01/25/2036| 3FM.....
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73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........ccooue. | venee 08/25/2012| MBS Paydown 0.446432739....... | .cccovvvvrrverrerrnes | cevvvrrineii 8,387 | o 8,387 | oo 8,387 | oo 8,026 | ...ovvereiris | e (G I IO (G - 8,387 OO [V I 230 |01/25/2036( 3FM.....
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........cconue. [ vonee 07/25/2012| MBS Paydown 0.448138729....... | ccccvevevrrmerrerirens | corneeineenns 36,220 | coovvrernes 36,220 | .oovrerneens 36,220 | .oocerrnene 34,661 | ..o [ s (166) | eveveverrerrreris | ervreerinens (R1C)) I— . 36,220 v | e [V I 833 |01/25/2036 3FM.....
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........ccouee. [ vonce 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | coverrrirnrineiierines | ceinreineinsiiiesiinees [ cenesinsisssiinsieenes | eeeeneessssinsisnsssn | oeseseessesssseesenssnns | soeeeesseseneess | coseessesesnessnne | oeee (V1 I IO (V1 I (48)|01/25/2036 3FM.....
740566 ZZ 0|PRE-PAID LEGAL A TL L+600 12/30/16.... B 09/28/2012| Paydown 100.0.......... 101,626 | ....ccooeuee 101,626 e 0 3,853 |12/30/2016| 3FE......
74254P  AK 8| PRINCIPAL LIFE MTN 5.10 04/15/2014........ccovvenins [ v 09/01/2012| Transfer to Hannover. ..1,067,872 ,000,000 | ......... 1,067,872 | ... 1,067,756 | .ocverecervervcins | wvvrmernene(115) [ | e (115) [ [ et 1,067,756 | s | v 116 | 116 | 19,267 | 04/15/2014| 1FE......
74432Q  AD  7|PRUDENTIAL FIN MTNB 4.75 04/01/2014.... e 09/01/2012| Transfer to HANNOVET.........cccover [ overvrrnrvneineineiinne | e 1,054,027 | ......... 1,000,000 | .........1,054,027 | ........1,054,027 | ...ccccoerrvrvrrns [rrvrrmnrerninns [rvrrneireinnnnns [ om0 [ | e 1,054,027 | e [ v (0) | e (0) | oo 19,792 |04/01/2014| 2FE......
74819R  AK  2|QUEBECOR MEDIA 7.75 03/15/2016.........cocovererernns | verer 08/10/2012) BANK OF AMER/ML.......cocvvvemerer | covererierrnnerieninne | oveinnes 2,060,000 | ......... 2,000,000 | ......... 1,875,000 | ......... 1,926,575 | ..coovvevirveres | e 9,277 | ceveereeenennne [ v 9,277 | ovvevevreriraee | s 1,935,852 | ..ocovvvenen | 124,148 | 124,148 | ... 103,333 | 03/15/2016| 4FE......
74924S  AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. | ... 08/25/2012| MBS Paydown 0.491348623....... | .cccovvenerrnrineinns | ceverienes 703,260 | ............ 703,260 | ...cooonce 623,431 | oo 639,212 | oo | e 30,408 | .ocoovvrrrerrnee | e 30,408 | oo | s 703,260 IO (V1 I 1,683 |01/25/2037| 1FM.....
749248 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. | v..c. 09/25/2012| MBS Paydown 0.462612622....... | ....ccooovererereneenns | crverirenns 960,271 | .cvovvvne 960,271 | .oooevere 851,268 | ............ 872,816 | ..oovvererncns | e 41,231 [ | 1,231 [ [ 960,271 OO 0 2,558 |01/25/2037| 1FM.....
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB e 07/25/2012| MBS Paydown 0.512393606 854,630 | oo | e 47,363 [ oo | e AT,363 [ e | e 940,262 OO (1 I 1,952 |01/25/2037| 1FM.....
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB e 06/25/2012| Prior Period AdJUSTMENL.........ccoe. [ oreermiiirniieiinns [ e | e | v | e | e | e (5,725) | ... B (01 T 01/25/2037| 1FM.....
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037.........ccccoo. | vonee 09/25/2012| MBS Paydown 0.800482346....... | .....cocvverererenernns | crrverirenes 261,563 | ............ 261,563 | ....ccoovee 234,426 | ............ 234,426 | ..ooverinins | e 8,769 | oo [ e 8,769 | ..o . 261,563 v | e [V I 646 |04/25/2037(1Z........
74924Y AB  9|RASC 2007-KS3 Al2 SEQ STP 04/25/2037........ccccoe. | coree 08/25/2012| MBS Paydown 0.826638663....... [ ....ccovuvermrrerernnes | corvrvreenns 208,458 | ............ 208,458 | ...cooveene 186,831 | oo 186,831 208,458 IO (V1 IO 445 |04/25/2037(1Z........
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037.........ccoo.. | vonee 07/25/2012| MBS Paydown 0.847484481....... | .cc.covvvverirerernvinns | crverirnes 294,244 | ........... 294,244 | ........... 263,716 | ..covvvnee 263,716 294,244 OO [V I 513 |04/25/2037| 1Z........
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 09/26/2012| MBS Paydown 0.631806006 ..28,794 28,794 IO I (V1 I 2,769 |09/26/2037| 1FM.....
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 08/26/2012| MBS Paydown 0.64620283 5,311 .16,340 |. 15,311 0 09/26/2037| 1FM.....
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 07/26/2012| MBS Paydown 0.653858408 8,515 OO [V I 636 |09/26/2037(1FM.....
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 06/26/2012| Prior Period AdJUSIMENL.........ccc. | covererenreneriierines | ceeneeineineriiesinees [ ceresiseesnesinssnnnes | eesssesssesissesessns | onseseessesssseesasseans e (V1 I 09/26/2037| 1FM.....
749270 BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ... 09/26/2012| MBS Paydown 0.56757273......... | ccccovrvererierernrenns | cvvverienns 545712 | oo 545712 | wocvornee. 542,319 | ............ 542,545 | ..o | e I | [ e 18T | | s 545,712 OO 0] . 22,435 |10/26/2037| 1FM.....
74927D BY 1 |RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37.......c... | oee 08/26/2012| MBS Paydown 0.584027939....... | cccevrvrerrererneennns | crverinenes 407,607 | ..oovvvnees 407,607 | ..o 405,073 | ..oocovvne 405,242 | ..o | 395 [ | 395 [ [ i 407,607 OO 0 . 14,889 | 10/26/2037| 1FM.....
749270 BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ... 07/26/2012| MBS Paydown 0.596318781 591,090 O 0] ... 18,882 | 10/26/2037| 1FM.....
749280 AU  9[RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 09/26/2012| MBS Paydown 0.30909257 65,264 0 2,354 |06/26/2037| 1FM.....
749280 AU  9[RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 08/26/2012| MBS Paydown 0.313595421 225,226 IO (V1 I 7,248 |06/26/2037| 1FM.....
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 07/26/2012| MBS Paydown 0.329134676....... | .cccoovvrerirerernrenns | crverienns 175,013 | oo 175,013 | v 177,638 | coovvvene 176,566 | ...ooveevrvcrres | eereee1197) | e | e (1197) | e | s 175,013 OO (V1 I 4,951 | 06/26/2037| 1FM.....
749280 AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 06/26/2012| Prior Period AdJUSIMENL.........ccc. | covererenrrnerierinee | ceenerissineriesinees [ cenesineesnssinssenes | s | onessessesssssessssens e (V1 IR 06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ..... 07/26/2012| Pass-Through Loss 06/26/2037| 1FM.....
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037. B 08/26/2012| Pass-Through Loss. 06/26/2037| 1FM.....
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037. B 06/26/2012| Prior Period Adjustment.. 06/26/2037| 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... | ..... 09/26/2012| MBS Paydown 1.215493158........ [ ceveevrervernrrnerinnn | cevveereniens 33,986 | oo 33,986 33,986 03/26/2036( 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... | ..... 09/26/2012| Pass-Through LOSS...........evereres | coveveevnerineninnenee | seernsninerineniesenens | coseessenenn 24542 | oo 12,810 [ e [ | e [ | 0 [ [ 24,542 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 09/26/2012| MBS Paydown 0.24830778......... 305,258 | ........311,363 | ...c00oeeci308,872 | oo | eereeet(3,065) | e | eieeneenn(3,065) | e | s 305,258 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 08/26/2012| MBS Paydown 0.264657079 334,289 334,289 03/26/2036( 1FM.....
T4928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 07/26/2012| MBS Paydown 0.28256124 ..254,875 254,875 03/26/2036| 1FM.....
74928R  AA  2[RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 09/26/2012| MBS Paydown 0.658995395 420,192 | .00 397,081 | oo 804,793 | s [ 19T i [ o919 [ | e 420,192 08/26/2035( 1FM.....
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 08/26/2012| MBS Paydown 0.681568156....... | ..cccvvvrerrmererneenins | crverirenes 450,939 | ..o 450,939 | ............ 426,138 | ....cooovc. 434,413 | s | 09,829 [ | 0,829 [ [ i 450,939 08/26/2035| 1FM.....
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 07/26/2012| MBS Paydown 0.705792677....... | .cccovrverevrnrererinnes | corvrirrenns 201,004 | ............ 201,004 | ..coonne 189,949 | ..coovvnne 193,638 201,004 08/26/2035| 1FM.....
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749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 08/26/2012| MBS Paydown 0.893298105....... | ccccovvvvvrreververrene | cervrriennee 91,756 | i 91,756 | 189,003 | 89,493 | s | v 1071 [ | i 1,071 [ 91,756 | oo [ e (V1 I 3,733 |08/25/2036| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 07/26/2012| MBS Paydown 0.904191574....... [ ccovvverevrnererinns | crverrenn 171,874 | i AT874 | 166,718 | 167,636 | e | e 2,688 | .o | e 2,688 | .o | s 171,874 | oo [ (V1 I 6,247 | 08/25/2036| 1FM.....
749280 AL  1[RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 09/26/2012| MBS Paydown 0.89265152......... 29 9 |, 5,446 | oo | s (1 I 245 1 08/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 09/26/2012| MBS Paydown 0.418886481 324 |..... 324 71745 | e | e 0 10/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 08/26/2012| MBS Paydown 0.42975857 271 76,743 0 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 07/26/2012| MBS Paydown 0.441388023....... | cccoovvevnrermnriverrens | covnrrinnnnn 11,245 | 11,245 | 10,852 | 010,885 | s | i 36 [ v [ e 36 11,245 | i [ 0 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 06/26/2012| Prior Period AdJUSIMENL..........cc. | vovererenrrrererinee | eevnreinnnineiesiinens [ e | oversessssesnssnenis | coeesssssessesesseesns | sessnssnessnnene | oosenenes 1,675 [ o | e 1,675 [ o v | e | e (V1 IS 10/25/2036| 1FM.....
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 09/26/2012| MBS Paydown 0.604488002....... | ..c.oevvrerrmereneinans | cereerienes 126,134 | ..ccoeeee. 126,134 | oo 124,563 | ..oovveec 124,568 782 |..... U472 IR IO 126,134 | oo | e (V1 I 5,511 | 06/25/2036| 1FM.....
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 08/26/2012| MBS Paydown 0.617609149....... | .cccovvvvevererenennns | crverienns 18,727 | oo 118,727 | oo 117,249 | cocovvvne 117,253 702 ... 702 | oo | e M8,727 | oo | e (V1 I 4,614 | 06/25/2036| 1FM.....
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 07/26/2012| MBS Paydown 0.629959844 100,692 | .....cccone. 100,692 | c.oovvvrnnens 99,438 | ..oovvvrnene 99,442 507 |..... 507 | ceeovremerrreens | e 100,692 | .ooovvvreiens | e (1 I 3,426 |06/25/2036| 1FM.....
74930A BA  4|RBSCF 2010-RR4 JP7B SUB SSUP 5.40 1/49.......... | ..... 09/16/2012| MBS Paydown 0.999999999 0 ] (V1 (V1 ST ISR (L£0)) I (01 ISR PV (01 T 01/16/2049| 1FE......
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 09/26/2012| MBS Paydown 0.783983278....... [ .cccoovvervvrvererinn | creeenn 294,409 | i 294,409 612 |..... 612 [ 294,409 | ..o | e 0 . 12,093 |05/26/2036| 1FM.....
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 08/26/2012| MBS Paydown 0.803596689....... | ...cccooovvvveiverrans | werennn 430,459 | oo 430,459 | .o 814,316 | o A13ATT | [ 6,166 | ..o | e 6,166 | ..o | e 430,459 | ..o | e 0. 15,737 |05/26/2036| 1FM.....
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 07/26/2012| MBS Paydown 0.832273660....... | .cccoovvevvriververrene | wvreennnn 245,353 | e, 245,353 | ...........236,152 | ......00e235,670 | .o [ e (441) | covevercnnins | e, (441) [ v | e 245,353 | ..o [ (V1 I 7,859 | 05/26/2036( 1FM.....
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... | ..... 09/27/2012| MBS Paydown 0.841668526....... [ ...cccccourverrrrerinnes | crerennni 202,540 | oocoecc 202,540 802 |..... 802 202,540 [ ..ovveeeeeererns | 0 . 7,374 |12/27/2035]1Z........
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... |..... 08/27/2012| MBS Paydown 0.85517679 LTA8791 | 728,199 [ 1 728,199 [ | e 13,066 0] ... 23,905 |12/27/2035
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... | ..... 07/27/2012| MBS Paydown 0.905116816 182 |..... 182 59,979 | v [ (V1 I 1,643 (12/27/2035|1Z........
74930X AX  5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... |..... 06/27/2012| Prior Period AdJUSIMENt.........cccc. | coveerreneirerineines | rerinrineiierinninens | cereesnesiissinessenes | e | onessssisseesnssnssss | soessessssessnsens | ceseinessnenes (G0} T I (A0) [ oo [ e | e | e (V1 I 4,356 | 12/27/2035|1Z........
74931 AC  1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE...... |..... 08/26/2012| MBS Paydown 0.933581914....... | ccccoovvveverirerenennns | s 380,487 | ............ 380,487 | ..ocovnnee. 346,243 | ........... 346,243 | ..o | e BA4T | s | s 3447 | 380,487 | ..ovvevvrvenns [ e [V I 510 |02/26/2036| 1Z........
74931 AC  1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE...... |..... 09/26/2012| MBS Paydown 0.908924947 ....... | .cccovvvrereevenernns | crrverirenns 436,734 | ..oooonee 436,734 | ............ 397,428 | ............ 397,428 | ..coovvrinins | e 9,074 | oo [ v 9,074 | oo | e 436,734 | oo [ 0 02/26/2036| 1Z........
74931 AC  1|RBSSP2012-3 2A1 SEQ SSNR FLT 2/26/36 RE...... |..... 07/26/2012| MBS Paydown 0.955063292....... [ ..ccooerrirrvrnererinnes | cvnrennnn 352,031 | .....352,031 | ........320,348 | .....320,348 | oo | v 2,127 | oo | e 2,127 352,031 | .o [ e 0 02/26/2036| 1Z........
74931IN AA  6|RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 09/26/2012| MBS Paydown 0.94544975 165 |..... 165 86,755 0 11/26/2036
74931IN AA 6 |RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 08/26/2012| MBS Paydown 0.961457377 229 | ... 272 I O I 124,135 | oo | e 0 11/26/2036| 1Z........
74931IN  AA  6|RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 07/26/2012| MBS Paydown 0.984362202 145 | ... 145 [ 84,751 | oo [ 0 11/26/2036| 1Z........
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 09/26/2012| MBS Paydown 0.848771559....... | ccccevrvrerrerernennns | crrverienns 881,522 | .coouuen. 881,522 | ...cccvenee 880,420 | ............ 880,420 | ...ccvveririiiins | e 3,502 | oo [ e K107 I IS 881,522 | ..cvvvrercres [ e 0 08/26/2036| 1Z........
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 08/26/2012| MBS Paydown 0.915327163....... | ccccevevrnerreeineians | cereerienns 548,037 | oo 548,037 | covverenee 547,352 | .cooonee. 547,352 | .ovvereiciraes | v [RIILCK) | I IS (RILX) | R IO 548,037 | .ovvevvrieeinns [ 0 08/26/2036| 1Z........
74931IN AK 4 |RBSSP 2012-54A1 SEQFLT 08/26/2036 RE........... | ..... 07/26/2012| MBS Paydown 0.956704367....... [ ...ccoovurvvrvrrerinn | crvrenn . 573,446 | Lciiiin 573,446 603 |..... 603 |.. 573,446 | .o | s 0 08/26/2036| 1Z........
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037......c.ccccvevreree | coree 09/10/2012| MBS Paydown 0.72336921......... [ cccoerrervernrrerinns | crvrreeeen 119,596 | i 119,596 | ..ooveeeer.53,016 | ciiiiiin52,925 | oo | e TAB2 | .o | e 7,462 119,596 | s | e 0 03/10/2037| 4FM.....
74951P  DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037........cccovuvevuns [ vonee 08/10/2012| MBS Paydown 0.728634723....... [ .cccovvervvvrrerinnes | crrvrernn 140,226 | oo 140,226 | .oooerren62,161 | 62,054 | o | e L1772 O I 18,227 | oo | v 140,226 | ...oovvvvivienns | e 0 03/10/2037 | 4FM.....
74951P DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037......c.ccccvvvreree | coree 07/10/2012| MBS Paydown 0.734808527....... [ .cccoovvervvrerrerinns | crvnrrenn 113,417 | M3 | 50,277 | 50,191 | | e 3119 | e | e 3,119 | s | s 3417 | o [ 0 03/10/2037| 4FM......
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ..... 08/25/2012| Pass-Through LOSS............ccveres | coveeneeeriineeineinns | cevnneieesiieseesinnes | covnrenns 2,231 | e 1,507 | s [ | e 20 | e [ s 20 | e | e [ | 0 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ..... 09/25/2012| MBS Paydown 0.411079343 162 |..... 162 13,434 | v [ 0 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36..........c.... | ... 07/25/2012| MBS Paydown 0.41496262 195 |..... 195 15,849 0 08/25/2036| 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ... 07/25/2012| Pass-Through LOSS..........cccueeres | coreenrrienrinerreninnns | evennnennnneinennnnes | covverrenerenn3,812 | iiiiiiiiiin3,926 | oo | e [ e [ e (V1 SO UTORPORPTORRPURPIORIR IUSUTPIORTRRPOO OO 0 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ... 09/25/2012| Pass-Through LOSS........cucveerer | vovereremernenineninee | weemmeinsernenineneinees | cevnernneennendy 588 | i 3,098 | oot | e [ e [ e (0 [ UUTOPORORTOOPEN PURPPORPORPIORORPIOPIORE IVPORPORPPORRORTIOR VPN 0 08/25/2036| 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ..... 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | voveerienniiinriieeiiees | cernreinneiesiiniiieees | e | e | conseseessssssseesensins | sossesssnssnsss | evsoessesennsnne | oo (V1 SOOI PTURTORPIORRTURPUUROIR IVSURPIPPRRTO OO 0 08/25/2036| 1FM.....
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74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 09/25/2012| Pass-Through LOSS............cuueres | covvenrrinerinerinninns | sevveerinerinenenesnnns | cvenseienions 8,116 | e 4,301 | e [ | e [KIVE15) | [T I (3,755) [ oo OO [V I 206 |02/25/2037(1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 08/25/2012| MBS Paydown 0.361128657....... | .cccovvvrerevrveriens | vevrernneen 10,224 | (010,224 | 5,419 | 03,209 | e | e ((C<20) I USRI ISR ((CRE720) | O . 10,224 IO [V IO 242 |02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 07/25/2012| Pass-Through LOSS...........couveeres [ orerernnrierneirerinnes [ ervererneenennnens | eevererennne39,587 | i 18,845 | v | e | e (16,452) [ ..voveevvenrns [ v (16,452) [ ..oovvvrrnes v [ 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 08/25/2012| Pass-Through Loss R (0) [ covevermrrenrins [ | e | e 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 06/25/2012| Prior Period AdJUSIMENL.........ccc. | voverrrernrrnerierinee | ceemerinerneiiiesinees [ cenesinsesnsssssinenes | eveesneessssnsssssns | oesssessesssseessnssns | sossnessessnenss | evsnessnssnessnee | onee 0 [ eoreeeemieiens | eeeeeeeeneeseessesees | eeerensesneinnes | enee 0 02/25/2037| 1FM.....
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccoo0v. [ vonee 09/25/2012| MBS Paydown 0.76688860 ...248,132 26,157 |..... 26,157 | coovrrverirenrs | v 313,836 IO I 0 08/25/2036( 1FM.....
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocve. [ venee 08/25/2012| MBS Paydown 0.78760386......... | .cccvevrerererernernns | crrverirenes 155,608 | .....coo.uc. 155,608 | ...ccvvvee 122,152 | oo 123,030 | oo | e 4,287 | oo [ e 4,287 | oo | s 155,608 v | e 0 08/25/2036| 1FM.....
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocev. [ vonce 07/25/2012| MBS Paydown 0.797874998....... | ccccovvenerinrirneians | coverienns 157,691 | coovvrennee 157,691 | coovvvene 123,787 | oo 2T TN 3,929 | [ e 3,929 | o | s 157,691 IO 0 08/25/2036| 1FM.....
754427 AA 0| KEYSPAN CORP 5.996 01/15/2019.........cocvvmvrverres [ v 07/15/2012| Sinking Fund Redemption 100.0. | ......ccoveverevenrenns | wrvverirenns 311,536 | oo 311,536 | .ocvernees 311,536 | .oovoneee. 311,524 w2 2 | [ e 311,536 OO 0 01/15/2019| 1...........
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037. e 09/25/2012| MBS Paydown 0.974545407....... [ .cccovvrereercnrreronns | vervrrinnen 13,341 | 13,341 | 09,606 | 9,700 | s | e 2,045 | oo | e 2,045 13,341 OO 0 09/25/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037. e 08/25/2012| MBS Paydown 0.976451265 366 |..... 366 7,121 IO I 0 09/25/2037| 1FM.....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037........cccoeve. | . 07/25/2012| MBS Paydown 0.977468535 159 | e 8 X 840 | e | e 1,734 | e | e 1,734 [ . 12,159 IO I 0 09/25/2037| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........cccoecvreriaes [ o 09/25/2012| MBS Paydown 0.35617635......... [ .cccovererevrncrernn | crvereeenn 235,471 | 235,471 | 217,998 | 221,833 | oo | e 3,435 | o | e 3,435 | . 235,471 O 0 02/25/2036( 1FM.....
759950 FX 1| RAMC 2005-4 A3 SEQ STP 2/25/36.........ccccovuvererernes [ e 08/25/2012| MBS Paydown 0.36253282 206 |..... 206 | .o . 15,516 OO 0 02/25/2036| 1FM.....
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36 e 07/25/2012| MBS Paydown 0.36295166......... [ ..ccoevrereernrrerinns | crvvrennnn 245,408 | ............ 245,408 | ........... 227,199 | ooieiein231,196 | oo | e 2,711 | e | e 2T | i | e 245,408 IO I 0 02/25/2036| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........ccoovevrerirans [ v 06/25/2012| Prior Period Adjustment.. 0 02/25/2036( 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.... e 09/25/2012| MBS Paydown 0.36697344 e . . . 2191830 | [ e 2,704 | oo 260,611 v | 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ocovvvnee | 08/25/2012| MBS Paydown 0.402737117....... | coeveevererreeiseenns | cvvverienes 190,765 | ..oovvveneee 190,765 | c.oovvveneee 178,032 | coovverne 140,700 | oo | e 1,983 [ e | e 1,983 [ oo [ e 190,765 IO 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........ccovvcnes | 07/25/2012| MBS Paydown 0.428968351....... | ..c.covvverirerenennns | crvverirnes 272,963 | ............ 272,963 | ............ 254,744 | ............ 203,038 | ..ovveerirriiins | e 2,861 | oo [ e 2,861 | .o . 272,963 OO 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........cconevcrss [ 07/25/2012| Pass-Through LOSS...........cccecun.r 1936 | v 10,208 [ oo [ | e [ e (1 I OO 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.... N 08/25/2012| Pass-Through LOSS.........ccvuveeres [ orerermnveeennneninnns [ rerveerernsinnenneens | vevvrrnereenne 3,970 | i 5,571 | i | e | e | vevee {0 [ UUTORURIRTITRN VUPPORPORIORURPOPSORE IUPURPOORRIRTIOR POV 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ccovvvres [ v 09/25/2012| Pass-Through LOSS...........cveevees [ corerererennirnnseiinnes [ revrnrrerenisneinninins | evvnermnnnnns 5017 | vviiiierieccnn 73109 | i | v | erveirneneiininns | vevee 0 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.... e 06/25/2012| Prior Period Adjustment.. . B0 [FSOUSSUUTURUUUUTRN BUUROTUIRSRRRRORRY POV 0].. IO 0 07/25/2034( 1FM.....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........cccoveree [ vonee 09/25/2012| MBS Paydown 0.291910825....... | .cccvvverivmerirerirene | cenreiininne 15,500 | .ovovrvene 15,500 | oo 15,497 | oo, 15,455 OO I I I . 15,500 OO 0 01/25/2032| 3FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32......cccmvree [ o 08/25/2012| MBS Paydown 0.297077549....... | ccccoueevveemernerirene | ceneeineins 13,278 | oo 13,278 | oo 13,275 | v 13,240 00 1| . 13,278 OO 0 01/25/2032| 3FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32.......ccccovvves [ o 07/25/2012| MBS Paydown 0.301503649....... | ccccvevvereneineiiiene | cerneeineennd 21,079 | oo 21,079 | e, 21,074 | v 21,018 w0 (V1 I . 21,079 IO 0 01/25/2032| 3FM.....
760985 M7 3| RAMP 2004-RS1 AIGA SEQ STP 01/25/34.... I 08/25/2012| MBS Paydown 0.544771169....... [ ccoovvevvivrnevens [ o 9,406 9,406 IO 0 01/25/2034| 1FM.....
760985 M7 3| RAMP 2004-RS1 AIBA SEQ STP 01/25/34.... e 07/25/2012| MBS Paydown 0.549046824 6,306 I 0 01/25/2034( 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 08/25/2012| MBS Paydown 0.5447711609....... [ .cccovrvrvvrnrrerinns | corvvererennenn2, 138 | 2,138 | 1,924 | 1,939 | i | e 14 | e | i 14 | i 2,138 IO I (V1 I 79 [01/25/2034| 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 07/25/2012| MBS Paydown 0.549046823 8 8 | 1,433 IO (V1 IO 46 |01/25/2034| 1FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33...........cocoeues [ venee 09/25/2012| MBS Paydown 0.49356465......... [ ..ccoovrrevnererinns [ corverennn 2,891 | 2,891 | 002,889 | 2,624 | i | e 23 [ [ e 23 [ 2,891 v | (V1 I 134 [04/25/2033| 4FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.... e 08/25/2012| MBS Paydown 0.49404642 I A P 7 929 e | (01 I 38 | 04/25/2033| 4FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.........cocovvvevre | venee 07/25/2012| MBS Paydown 0.49420128 el 1 232 0 8 | 04/25/2033| 4FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 09/25/2012| MBS Paydown 0.735407807....... [ .cccovrvrrrvrvrrerinnes | corvrererennnn8,805 | ciiiiiiiinnn8,805 | v 7,858 | v 7,900 | oo | v 34 [ [ e 34 8,805 IO I (1 I 352 | 03/25/2034| 1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 08/25/2012| MBS Paydown 0.737706697....... | ccccveverevmerrerinne | cerneerneenns 10,126 | covoovrrrne 10,126 | oo 9,038 | .o 9,086 | oo | s KT TR (SR 33 | . 10,126 v | e 0 | v 360 |03/25/2034|1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 07/25/2012| MBS Paydown 0.740350615....... | ccccovvverinerinrines | cevrnrrineianns 5,970 | v 5,970 | v 5,328 | oo 5,357 | coveververieriins | s LS [T IS LI - 5,970 IO (V1 I 186 | 03/25/2034| 1FM.....
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760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.........cocccoves [ venee 09/25/2012| MBS Paydown 0.729354732....... | cccccovrvvnerverrnrernne | vevrrreeeeen 73,599 | i 73,599 | i 73,556 | v 73,483 | v | e [CCL0) TSRO IO [(CL0) ) . 73,599 IO 0 2,687 |06/25/2033| 2FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33..........cccvre | e 08/25/2012| MBS Paydown 0.739868925 (0)]..... [(0)] . 46,442 IO (V1 I 1,508 |06/25/2033| 2FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.........ccovvvee | vevee 07/25/2012| MBS Paydown 0.746503453 (0)] e [(0)] . 29,407 IO (V1 I 835 | 06/25/2033| 2FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.... e 09/25/2012| MBS Paydown 0.190440081 818 |..... 818 31,466 IO I 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........coconvvrne [ v 09/25/2012| MBS Paydown 0.19044008 818 |..... 818 31,466 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.... N 08/25/2012| MBS Paydown 0.208420608 556 |..... 556 22,014 SO 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........cccoveverne [ o 08/25/2012| MBS Paydown 0.208420608 556 |..... 556 | oo, . 22,014 e [V 590 | 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 A6 NAS 4.02 4/25/33..........coouvres | venee 07/25/2012| MBS Paydown 0.221000128 364 |.... 364 | . . 14,955 O [V I 351 | 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.........ccccvevres [ e 07/25/2012| MBS Paydown 0.221000128 364 ... 364 | .o . 14,955 IO I [V I 351 |04/25/2033| 1FM.....
760985 XK  2|RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.... B 09/25/2012| MBS Paydown 0.914371834 255 |..... 255 25,288 OO (1 I 1,028 | 07/25/2033| 3FM.....
760985 XK  2|RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.... B 08/25/2012| MBS Paydown 0.917532882 380 |..... 380 43,213 IO I (1 I 1,561 | 07/25/2033| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33..........ocvvvevee | e 07/25/2012| MBS Paydown 0.922934543 199 |..... 199 [ . 25,971 v | e (V1 I 821 |07/25/2033| 3FM.....
76110H E8  8|RALI2004-QS15 A5 NAS 5.5 11/25/2034........cccovvres | e 09/25/2012| MBS Paydown 0.863786842 w3 | K IR . 18,550 O 0 | v 85 [11/25/2034|1Z........
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34.........coccvvvvvvns | venes 09/25/2012| MBS Paydown 0.104051283 944 |..... 944 | .o . 62,920 | vooreereerieres |, 03/25/2034| 1FM.....
76110H RV 3 |RALI 2004-QS4 A1 SEQ 4.35 3/25/34... IO (W 08/25/2012| MBS Paydown 0.106148627....... [ ..cccccorurverinrrerinn | crvvrennn 106,749 | oo 106,749 | ... .97,307 | 100,961 | oo | e 1,341 | | v 1341 [ s | e 106,749 OO 03/25/2034| 1FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........ccoovvvvrer [ s 07/25/2012| MBS Paydown 0.10970694 263 |..... 263 23,041 03/25/2034( 1FM.....
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035. . 09/25/2012| MBS Paydown 0.305164492 168 |..... 168 |.. 15,580 OO 02/25/2035| 1FM.....
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ..... 08/25/2012| MBS Paydown 0.305901494 130 |..... 130 [ . 12,735 IO 02/25/2035| 1FM.....
76110H T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ... 07/25/2012| MBS Paydown 0.306503922 141 | ... 141 [ . 12,815 OO 02/25/2035| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26.........ccocovvve | coree 09/25/2012| MBS Paydown 0.138249322 i | 2 | 9,865 OO 10/25/2026| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26... e 08/25/2012| MBS Paydown 0.140715484 I 2 12,934 OO I 10/25/2026| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26..........ccccoun. | cerne 07/25/2012| MBS Paydown 0.14394892 w2 2 17,456 10/25/2026| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.. N 09/25/2012| MBS Paydown 0.651324137 838 |..... 838 [ .o [ e 113,836 IO 02/25/2036( 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.......ccccnee [ vonee 08/25/2012| MBS Paydown 0.677526869 836 |..... 836 [ oo | oo 100,521 e | 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | ceree 07/25/2012| MBS Paydown 0.703647548 687 |..... 687 | oo . 97,305 OO 02/25/2036( 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36..........oe. | euce 07/25/2012| Pass-Through LOSS........c.cccveverer | covernerenneiinenneeinnee | eeevmeeinseimnrnnsennees | eonernnenen 10,087 | 10,049 | i | v [ e [ e (V1 I OO IO 02/25/2036( 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.. N 08/25/2012| Pass-Through LOSS...........cveevees [ corerererenninnireiinnes [ vevsrererenisseinninins | evvernernesen30,082 | ciiiieeren30,077 | oo | covrnviiensninnns | erveinseneiininns | vevee (01 OSSR OO USRI O 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.. N 09/25/2012| Pass-Through LOSS........c.cueveerer | coverneeenmermenineeennee | eeevmeninsernersnenennees | evnernnenne TAT8 | et AT | e | e [ e [ e 0 | eevveeeereenne | eeveeereenreeeiesiienns | evceeeveesseniis | oo 02/25/2036| 1FM.....
76110W  XQ  4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....ccovvvvvrnns | o 09/25/2012| MBS Paydown 0.366126017 517 |..... L A I . 25,509 SO 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....ccevvvvvreves | corne 08/25/2012| MBS Paydown 0.369850009 26,312 OO [V I 747 [11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvveins | o 07/25/2012| MBS Paydown 0.37369112......... [ ceccoerrvrvermrverinns | vrvvrerennnn 18,436 | o 18,436 | .oovvvenee 15,786 18,436 v | (1 I 458 | 11/25/2031| 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034... i 09/25/2012| MBS Paydown 0.490087329....... | cccovevvvrriverinerrene | v 110,279 | i 110,279 ...93,944 ..110,279 IO 0 3,664 |05/25/2034| 1FM.....
76110W XS  0|RASC 2004-KS4 Al NAS 4.43 05/25/2034............... | ..ece 08/25/2012| MBS Paydown 0.50111525 ..119,751 02,013 ...119,751 (V1 I 3,537 |05/25/2034| 1FM.....
76110W XS 0| RASC 2004-KS4 Al6 NAS 4.43 05/25/2034... e 07/25/2012| MBS Paydown 0.513090314 ...T4,232 87,140 IO I 0 2,252 |05/25/2034| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.........covvvvrvrens [ v 09/25/2012| MBS Paydown 0.389075704....... | ccccoveenerrerierenee | veerreirnenand 4319 | s 4,319 | o 3,935 4,319 v | e (V1 IO 171 | 10/25/2035| 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35.........ccvvvrers | venee 08/25/2012| MBS Paydown 0.389842364....... | ...ocoviervrnrinerinis | cevveererinns 63,052 | .o 63,052 | oo 57,929 63,052 IO 0 2,522 |10/25/2035| 1FM.....
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761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........ovvvvvrer [ venee 07/25/2012| MBS Paydown 0.398751149....... | cccccovvvvvrrverirerenns | vevivirirneiinnd 4,295 | oo 4,295 | .ocovverin 3,946 | oo 5,278 w2 2 | 4,295 OO [V I 150 | 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | vevee 09/25/2012| Pass-Through LOSS...........ccccvenn. ¥ 1954 [ oo e | e | e (V1 I S [V I 172 | 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrirs | vevee 07/25/2012| Pass-Through LOSS..........cecveever | covernerenmeinerinenines | eeemeeinseinninnnnees | cevnernneensen 2y | i ,337 | s | e [ e [ e (V1 I IO (VI IO 89 [10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 08/25/2012| Pass-Through LOSS.........ccvvveveres [ covrnrrvernnrnnireninnes [ revnrrsnnennsnnnniens | eevvrrnnnnen 2,218 | 000 22,251 | o | evverisniscieninns | vevensnnnninninns | voviverssssnenns | cvernnnnnreninen0 | e [ [ | v 0 10/25/2035| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........covvreres | vevee 09/25/2012| MBS Paydown 0.26677797 3,776 0 02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.. e 08/25/2012| MBS Paydown 0.269706455 1,632 IO I 0 02/25/2036( 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccevrere | venee 07/25/2012| MBS Paydown 0.271637489 5,988 IO 0 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........ccccoeuvee [ venee 07/25/2012| Pass-Through LOSS........ccecveerer | covernerenmeeneeineeines | eevmeeinseineinnninees | cevnennneensenedyD23 | e 3,262 | i | cevveeriesiineins [ covveeiiesinesinne | e (V1 I v [ 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........coccovvver | venee 08/25/2012| Pass-Through LOSS............ccc....... : 1530 | v | e | e | oo (V1 I IO 0 02/25/2036| 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. e 09/25/2012| Pass-Through LOSS........cccecveerer | corerneremeemenineninnee | eeemeeinsernernenennees | cernennnennen o883 | i 2,633 | e | cevrnerneniineens [ e [ e 0 | eevveeeereen | eeveeeieenreesiesienns | cveeeeieenseniis | oo 0 02/25/2036( 1FM.....
76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33 e 09/25/2012| MBS Paydown 0.426619766....... [ ..ccoorvrvrrrvrverinn | crvnrrnnnn 249,283 | ... 249,283 | oo 257,151 | 254,833 | oo | e ((CH <) R IS (6,031) [ coovvverrreerenns | crrerreenan 249,283 IO I 0 06/25/2033| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........cocccrvvenee | cevee 08/25/2012| MBS Paydown 0.44310783......... \ ! , <1 (TR IO [(IATE) ] [ (1A73) [ o . 59,443 IO I 0 06/25/2033| 1FM.....
76111 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........couevrnes [ e 07/25/2012| MBS Paydown 0.447039484....... [ .cccoovovivvvireinns | crneeen 178,084 | ... 178,084 | ............ 183,705 | ............ 182,049 | .o | e (C1015) ) ORRRIR ISR (4,205) [ oo | v 178,084 OO IO 0 06/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........ccoovvre | covee 09/25/2012| MBS Paydown 0.381369029....... | .cccoorvverrerrneernns | wrvrererenn 170,812 | 1 170,812 | 175,130 | e 174,199 | oo | v (3,653) [ oo | e (HEISK ) RO 170,812 OO 0 03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033... i 08/25/2012| MBS Paydown 0.394508413 516,275 [ v | e (9,869) [ .oovvevvrrererene [ e (9,869) [ .ovvvveeererins | cervrrinnes 507,853 IO I 0 03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........ccccoovv | v 07/25/2012| MBS Paydown 0.44067687 12,587 ) 3 12,382 0 03/25/2033| 1FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16... e 09/25/2012| MBS Paydown 0.189795417....... | ccccvvrvververrnrernne | vevrvirirnenn8,388 | 6,388 | 5,814 [ i 5814 | oo | e LT ST (SRR 56 6,388 B 0 02/25/2036| 1FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16......ccocee. [ vonee 08/25/2012| MBS Paydown 0.192989662....... | .cccverevevnerrnerirnee | wvermemnnnens LT | i 10T | 8,981 | 6,981 | s | i LK T TR (SR 53 | s 7,671 IO 0 02/25/2036| 1FM.....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.......cccc0o. [ vonee 07/25/2012| MBS Paydown 0.196825035....... | .cccovvvvrvnerrerrene | crvvverirencenn 3,844 | 3,844 | 3,498 | 3498 | s [ i 23 | [ e, 23 | 3,844 IO 0 02/25/2036| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | coree 09/25/2012| MBS Paydown 0.147808393 265 |..... 265 | .o, 4,030 IO I 0 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 O P 08/25/2012| MBS Paydown 0.148868849 912 | ... 912 13,839 O 0 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ..... 07/25/2012| MBS Paydown 0.15251058 763 11,586 0 10/25/2032| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 e 09/25/2012| MBS Paydown 0.884432454 e . . . . 266,903 | oo [ e 3,728 | o [ e 3,728 272,166 IO 0 09/25/2034( 1FM.....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34..........ovvvvere [ v 08/25/2012| MBS Paydown 0.919187464....... | .cccovvvverrerernernns | cvverirenns 155,458 | ............ 155,458 | ..covvvee 150,120 | ccovrvenee 152,451 | oo | e 1,736 [ oo | e 1,736 [ | v 155,458 OO 0 09/25/2034| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34........ccoovvvvvvrens [ v 07/25/2012| MBS Paydown 0.939039065....... | ..ccvvvrerererernennns | crvverienns 156,029 | ...oocveveee 156,029 | ..oovvvvneee 150,672 | coovvvvrne IS0 N 1,701 [ e | e 1,701 [ s | e 156,029 OO 0 09/25/2034| 1FM.....
771196 AS  1|ROCHE HLDGS INC 6.00 03/01/2019........cccemurrmerene [ e 09/01/2012| Transfer to HANNOVET...........ccccoee | covverrenerierineinns | e 632,784 | ............ 500,000 | ............ 632,784 | ............ 632,784 | ..ooeieieiiee | e [ e (VI ORI ISP 632,784 | ..o | e ()] ()] 15,000 |03/01/2019| 1FE......
77356P AA  0|RCTF 2004-1A A1 ABS 5.22 05/17/2021.........coccevures [ o 08/15/2012| MBS Paydown 0.568853175....... | .ccvrvrererererneenns | crvverirenns 104,279 | .oovevennee 104,279 | c.ovvveneee 104,157 | cocovvvrne 104,228 I A [0 TR IOV 104,279 OO (VN I 4,083 |05/17/2021| 1FE......
GREENWICH CAPITAL
780097 AL 5|ROYAL BK SCOTLND 5.00 10/01/2014..........cccoouu.. R..|09/04/2012) MARKETS, INC. [ | s 2,025,000 | ......... 2,000,000 | ......... 1,974,647 | ......... 2,000,760 | .ooovvreerierine | e 2,596 | oo [ e 2,596 | .o | e 2,003,370 | .ooveremrirens | e 21,630 | ...... 21,630 | ...... 68,333 |10/01/2014| 3FE......
GREENWICH CAPITAL
780097 AL 5|ROYAL BK SCOTLND 5.00 10/01/2014................... R..|08/29/2012| MARKETS, INC. [ | e 5,062,500 | ......... 5,000,000 | ........ 4,815,378 | ......... 4,943,646 | ....coooovrervies | e 13,063 | oo | s 13,063 | oo | s 4,956,709 | ..ooovrririrrns [ 105,791 | ..... 105,791 |..... 231,250 |10/01/2014| 3FE......
GREENWICH CAPITAL
780097 AL 5|ROYAL BK SCOTLND 5.00 10/01/2014...........ccoc.... R..|09/07/2012| MARKETS, INC. [ | e 1,020,625 | .........1,000,000 | ............962,380 | ............988,508 | .....cccecorvurree | verrrrrrnn 2,752 | oo [ e 2,752 | oo | e 991,260 | ..ccoooorivrrrne | 229,365 | ... 29,365 | ... 47,361 |10/01/2014| 3FE......
780097 AL 5|ROYAL BK SCOTLND 5.00 10/01/2014.... . | R.. | 07/23/2012| ROYAL BANK OF SCOTLAND... [ ...ccvverrvrrrinnrins | cereeene 5,006,250 | .........5,000,000 | .........4,815,400 | .........4,943,653 | ......ccccocoovuree | corrns 10,999 | oo | v 10,999 | oo | s 4,954,652 | ....ccooovuvnne | 51,598 | ..o 51,598 |..... 204,861 |10/01/2014| 3FE......
780255 ZA  6|RPIFINANCE TRUST TL L+275 11/9/2016.........cooce. | vonee 09/28/2012| Paydown 100.0.. el 1 3,230 0 3 |11/09/2016| 2FE......
780255 ZZ 1| RPIFINANCE TRUST TL L+300 5/09/2018........c.cocc. | vovee 09/28/2012| Paydown 100.0........ccvvvvrvererenees [ ovrmnrvnrrensereninnes | vervvernneeen 74976 | i 14,976 | 14,452 | b 1AAT2 | i | e LS J [OOSR (SRR 55 14,976 v | (V1 I 303 | 05/09/2018| 2FE......
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780255 ZZ  1|RPIFINANCE TRUST TL L+300 5/09/2018.........cccco. | vouee 06/28/2012| Prior Period AdJUSIMENL.........ccc. | coverrienrrnerieriines | eeenmrinnnneiieniinees [ ceerississisnienes | e | oesssessenesnesnnins | oo | e | o (V1 SPOORORTOSPOR OPORPORPTORPTORRPOOROPR IVPURPRITSPORPOO OO [V I 151 | 05/09/2018| 2FE......
78386N BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39............0. | voeee 09/25/2012| MBS Paydown 0.20266636......... | ..ccocvevrrrerrerernee | cervrrrnenn26,320 | 26,320 | 1oiiriri25,625 | v 25,983 | oo | v 162 [ i 162 [ .o 26,320 | .o | e 0 ... 1,341 |04/25/2039| 1FM.....
78386N BC 2 [SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.......c.ccoe. | veue 08/25/2012| MBS Paydown 0.20642629......... [ ..ccooerernrrrrerinn | ververineene 10,791 | 10,791 | 010,508 | oo 10,645 | e | e 10 | i [ e 10 | 10,791 [ oo [ (V1 I 490 | 04/25/2039| 1FM.....
78386N  BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.............. | ooee 07/25/2012| MBS Paydown 0.20796785......... [ ccccovevrerrermrrerinnn | verrerererneeene8,397 | viiiiiiienn6,397 | ciiiie006,228 | ciiie0n8,310 | i | e | L3 6,397 | oo | e [V I 254 | 04/25/2039( 1FM.....
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042........cccovvvvvrens | v 08/15/2012| MBS Paydown 0.674438093....... | .cccoveevevrerrneernee | cernrerrneenn 97,887 | i 97,887 | 97,887 [ 97,819 | s | e (21) [ | e, (VA D] 97,887 | oo [ e 0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042........cccovvrvvnes | cerne 09/15/2012| MBS Paydown 0.661643322....... [ .cccovvverevrrvrreinne | wrrnreenrn 153,537 | i 153,537 | i 153,537 | e 153,430 | oo | ervreennnnn B0 e [ v 50 | | e 153,537 [ s | e 0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042........ccovvvverens | v 07/15/2012| MBS Paydown 0.682595359....... [ cccovrverrrrerrerrenes | verrrerneereni86,571 | ciriiirsrn86,571 | crriresenn86,571 | ciererrenn86,510 | oo | cererreneen(12) | e [ evvrvveienieed(12) | oo | eriereneenn86,571 [ s | e 0 07/15/2042| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44...........ocovvvvrvrns [ s 09/15/2012| MBS Paydown 0.843132575....... [ ccccovvverevrvcrerinne | cvrneennn 107,457 | i 107,457 | o 107,457 | 107,392 | e | evrereeennn(29) | e [ everienieene(29) | o | v 107,457 | s | e 0 05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/4 .108/15/2012| MBS Paydown 0.849453604.. 0 05/16/2044
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........ccconvvevvvrncres | s 07/15/2012| MBS Paydown 0.856166344....... | ....cccccovrvrnernmrrnee | wovnernnnn 103,394 | 1000103,394 | 103,394 | 103,332 | s | e (13) [ | e (13) [ | 103,394 | i | e 0 05/16/2044
80557B  AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47........ovvovvrvvrrerns | o 09/25/2012| MBS Paydown 0.267005433....... | .cccoevverrververrnne | verrreeenns 110,857 | i 110,857 | o0 95,355 | iiiirii96,264 | oo | 5,481 [ | 5,481 [ i [ e 110,557 | i | e 0 09/25/2047
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.........ovvovvrerrers | o 08/25/2012| MBS Paydown 0.271611973....... | ccccovevevvrrrverreernee | wvrernernn207,280 | 1iie00n207,280 | v 178,779 | 180,483 | e | 0,012 | | s 9,012 [ .o 207,280 | ..coovvrvererres | e 0 09/25/2047
80557B  AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47........ovvvvrvirrcrs | o 07/25/2012| MBS Paydown 0.280248643....... | ..ccocovrvvernrveiens | vovrreneecndT,584 | i 47,584 | o 1,041 | 1,432 | i | e 1,900 | i | e 1,900 | v A7,584 | ..o | e (V1 I 132 [09/25/2047
80932R AG  0[SCOTLAND INTL BV 4.25 05/23/2013..........c.ccoveven. R.. | 08/30/2012| DEUTSCHE BANK......c.ccoovviviree [ wmrrrreriririnniinnins | s 5,050,000 | ......... 5,000,000 | ........ 4,582,910 | ......... 4,926,337 | oo | s 35,035 | ..oovrverieriins [ e 35,035 | ..o | e 4,961,373 | oo | v 88,627 | ...... 88,627 |..... 165,868 |05/23/2013
80932R AG  0[SCOTLAND INTL BV 4.25 05/23/2013..........cocconneene R.. | 07/06/2012| CITIGROUP.........cooreerrrirerinnes [ ereererireerneeisennns | cerneenns 8,070,000 | ......... 8,000,000 | ......... 7,420,580 | ......... 7,897,932 | oo | e 37,806 | .ooovvrerieriies | e 37,806 | ..ovrevrrerns | e 7,935,738 | oo [ e 134,262 | .... 134,262 |..... 215,333 |05/23/2013
JANNEY, MONTGOMERY
80932R AG  0[SCOTLAND INTL BV 4.25 05/23/2013..........coccornvn. R..107/23/2012| SCOTT [ | e 5,033,750 | ......... 5,000,000 | ......... 4,583,600 | ......... 4,926,495 29,409 |..... 29,409 | ..o | e 4,955,904 | ...oovovvvrvine | o 77,846 | ... 77,846 |..... 143,438 | 05/23/2013| 2FE......
81375F CM 3| SASI 1993-7 TA6 6.25 12/25/2023.........covvvvvrercrnns | cenne 09/25/2012| MBS Paydown 0.032669122....... | cccoveerrrereenerinns M| 11 11 | s I SOOI PPN PO (V1 I L (ST PO 0 0 |12/25/2023| 1FM.....
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | veece 09/25/2012| MBS Paydown 0.4618427........... | ceceevvevrrverrecrnns | coerrrenernid3,562 | o 43,562 | ..ccoovvrne 38,538 | .ovvrerene 38,632 679 | ... 679 [ 43,562 | ..oovirrerrns [ [V I 182 | 10/25/2035| 1FM.....
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | c.... 08/25/2012| MBS Paydown 0.46345753......... [ ccccoevinreereerrerinns | cevveerennn 49,458 | i 49,458 | ..o 43,755 | oo 43,862 751 | ..... 751 | s 49,458 | ...ooovveverns [ 0 10/25/2035| 1FM.....
81375W JE 7| SABR 2006-OP1 A2C SEQ FLT 10/25/2035 07/25/2012| MBS Paydown 0.46529094.... 71,528 | 63,280 [ 83,434 [ [ 1,028 | oo | v 1,028 71,528 | oo [ s 0 10/25/2035| 1FM.....
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037. .| 09/25/2012 MBS Paydown 0.263374213.. 165,641 | oo 72,517 | il 71018 [ [ [ 0 0 05/25/2037| 1FM.....
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037.........co... | corne 08/25/2012| MBS Paydown 0.266176115 WTAT28 | 32,716 [ 32,039 [ | e [ 0 | eovveeeeerenn | eveerreenen TAT28 | o [ e 0 05/25/2037| 1FM.....
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037.........co... | coree 07/25/2012| MBS Paydown 0.267440181........ [ .cccovrvervvrvriveinns | crereennn 116,271 | i 116,271 | v 50,903 | .ovrerer 89,851 | o | e | e (V1 OO ISP 116,271 | oo [ e 0 05/25/2037| 1FM.....
822582 AF 9| SHELL INTL FIN 4.00 03/21/2014........cccoomvvmerrerrns [ e 09/01/2012| Transfer to HANNOVET..........coccoee | voverervnnemernerirnns | v 1,054,128 | ......... 1,000,000 | ......... 1,054,128 | ......... 1,054,032 [ oo | cervreeienns (L) T I (L1 T 1,054,032 | ..oveovvirenns | v 96 | v 96 03/21/2014| 1FE......
830445 ZZ  8|SKILLSOFT TL L+475 05/26/2017........vvveereererrrerrns | e 09/28/2012| Paydown 100.0..........oevererernreinns | coverserinriesiiieniene | orein 2,497,795 | ......... 2,497,795 | ......... 2,479,061 | ......... 2,479,613 | oo | e 18,197 | oo | v 18,197 | oo | e 2,497,795 | .oovvrvrrienn [ e 0 05/26/2017| 3FE......
830445 ZZ  8|SKILLSOFT TL L+475 05/26/2017.........ccovvvvverrererns | v 06/28/2012| Prior Period AdJUSIMENL.........cc.c. | coreeerenrrerirerinee | ceevrrinerneiieniinees [ ceerinsesnesinssenes | e | oesssessesssseesessns | cosrnesensnees | crneesnesennne | e (V1 SUUORORTORTORN PTOPTORPTORRTORRPOOROTR IVPUPRIRPRRPOO OO 0 05/26/2017| 3FE......
830446 AA 8| SKILLSOFT TRANCHE C TL L+475 05/26/2017....... |..... 09/28/2012| Paydown 100.0........ccoueverrerrrens | cevereereeesnenienenes | seeriseesneeanns 2,500 | oo 2,500 | cooovrrrerinnes 2,438 | o 2,435 w9 [ LI I 2,500 | oo | e 0 05/26/2017| 3FE......
830446 AA 8| SKILLSOFT TRANCHE C TL L+475 05/26/2017....... |..... 09/28/2012| Private Placement............cocvuvvees | covvererrinerieneneinns | cviverienns 990,000 | ..o 990,000 | ............ 965,280 | ............ 964,125 | ..ovoerviiens | e 3,656 | .ovverrerieii | s 3,556 | .o | s 967,503 | ...cvvvvvrerins | v 22,497 | ... 22,497 05/26/2017| 3FE......
832389 AB  6|SMITHS FOOD&DRUG 8.64 07/02/2012.......ccovcenves [ vonee 07/02/2012| Sinking Fund Redemption 100.0. | ......cvveevrmeeerneenins | wrverernns 437,788 | oo 437,788 | .....c.e. 423,503 | ........... 437,788 | oo | e [ (V1 ISR ISR 437,788 | .o [ 0 07/02/2012| 3AM.....
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041...........c... | .. 09/20/2012| MBS Paydown 0.96.... 30,000 | ..o [ e 0 05/20/2041
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/204 .108/20/2012| MBS Paydown 0.9625 30,000 0 05/20/2041
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041.......c.cconee | vever 07/20/2012| MBS Paydown 0.965.. (12)] . 30,000 | .o [ e 0 05/20/2041
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........ccoccrvvins | s 09/25/2012| MBS Paydown 0.880580016....... [ ..c.eveerernrennrinins | vrveerenenes 55,537 | covvrrerrs 55,537 | covervrirnns 30,337 | v 21,428 | oo | e 10,058 | oo | s 10,058 | .ooovririinns 55,537 | oo | e 0 05/25/2035( 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........coocemeree | vever 08/25/2012| MBS Paydown 0.890677733....... | ccceeeeeeermerreriens | coreeineennsd 46,047 | ..oovorrrne 46,047 | oo 25,153 | v 17,766 [ .o | e 3,407 | oo [ e 3,407 | oo 46,047 | ..o [ 0 05/25/2035| 1FM.....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........cccocrevens | e 07/25/2012| MBS Paydown 0.89904995......... [ .ccoeevrerrenrirerinens | cevreererinens 32,800 | covverrene 32,800 | oo 17,917 | v 12,655 287 |..... 287 | 32,800 | .o [ e 0 05/25/2035| 1FM.....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035...........ccoccomuree | veves 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | coveerrenrrnereriinne | ererrensrinsiienienes | o | e | coessessessensnessns | seeeesssnesensns | e 88 | o | e 88 | o | e | e | o (V1 I 05/25/2035| 1FM.....
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84254Q AA  7|SOUTHERN CAPITAL 5.7 06/30/22..........cccccomrrrerer | conee 06/30/2012| Prior Period AdJUSIMENt........ccc. | corvervinrinerierines | erenrrinrrneiieninees [ ceerinsinssissienes | e | e | oo | e | o (V1 T OO [V I 532 |06/30/2022| 2AM.....
844741 AG 3| SOUTHWEST AIR 6.26 09/24/12........covvemerermrrinerns [ s 09/24/2012| Maturity 100.0........cccoeverrernerenns | vorerrerreirnerineniens | cerneeineenns 30,425 | v 30,425 | .o 30,484 | 30,482 [ e | i [(G1S) I I (1) . 30,425 v | e 0 09/24/2012| 2AM.....
84474Y AA 4| SOUTHWEST AIR 6.15 08/01/22........covvevrrermrirnrins [ 08/01/2012| Sinking Fund Redemption 100.0. | .....cccvevvrveneinns | covverienns 153,041 | oo 153,041 | oo 153,442 | 153,341 | | i (VA T I (VA [T 153,041 IO 0 08/01/2022| 1FE......
852061 AD  2|SPRINT NEXTEL 6.00 12/01/2016... [ 07/30/2012) GOLDMAN SACHS & CO.......ccco. | corevrvemrrnerirerirene | ovrienes 3,015,000 | ......... 3,000,000 671 | ... 671 3,015,000 IO I 0 12/01/2016| 4FE......
852061 AD 2| SPRINT NEXTEL 6.00 12/01/2016.......cccoovvrrerermeernes [ v 07/19/2012| J. P. MORGAN SECURITIES. ..1,962,500 ,000,000 430 1,975,401 .(12,901)| ..... (12,901) 12/01/2016| 4FE......
863572 LV 3| SASC 1996-4 A SEQ CSTR 09/25/2031.... e 09/25/2012| MBS Paydown 0.00663119 B [ 7714 | e, TT4 | 1,231 | e 1,280 | i | e (51T [URRRORR (RN 69 7,714 IO I 0 09/25/2031| 1FM.....
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031.........cocvmeres [ vonee 08/25/2012| MBS Paydown 0.00673528......... | cccceovevnerrerireeenee | veerieerneran 8,094 | .o 8,094 | .o 7,588 | i 7,897 [ | e B3 | o [ e, 63 | s 8,094 v | e 0 09/25/2031| 1FM.....
863572 LV 3| SASC 1996-4 A SEQ CSTR 09/25/2031........cvvveverer | veven 07/25/2012| MBS Paydown 0.0068445........... [ cccovvrerrerncreninens | v 8,434 | i, 8,434 | o 1907 | el 1916 | s | i 56 [ .vererererrennns [ e £51< 0 [ 8,434 IO O 0 09/25/2031| 1FM.....
863576 EQ 3| SASC 2006-OW1 A4 SEQ FLT 12/25/2035............... | ... 09/25/2012| MBS Paydown 0.503405395....... | .ccccovvvvrenerverrens | wvrrennnn 100,262 | oo, 100,262 | .............66,561 | ..cc0ee00ien 66,893 | oo | s 4,950 | oo | e 4,950 | o | s 100,262 OO 12/25/2035| 1FM.....
863576 EQ  3|SASC 2006-OW1 A4 SEQ FLT 12/25/2035.... e 08/25/2012| MBS Paydown 0.507565639....... | .ccovevvreermeernerirnne | wvreennrnn 256,857 | i 256,857 256,857 OO 12/25/2035| 1FM.....
863576 EQ 3| SASC 2006-OW1 A4 SEQ FLT 12/25/2035.... e 07/25/2012| MBS Paydown 0.520408477....... [ .cccovvverrvrvvrerinnns | crrereernnn 272,998 | i 272,998 272,998 IO I 12/25/2035| 1FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | ..... 09/25/2012| MBS Paydown 0.09562392......... 079 | o 83,079 83,079 | .ooovreereenrs [ o 02/25/2036 3FM.....
863579 Q6  8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036.............. |..... 08/25/2012| MBS Paydown 0.10201861......... [ .cccoevvrvrveerirerienns | vevvverennens55,564 | (oo 55,564 55,564 OO IO 02/25/2036| 3FM.....
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | .eeee 07/25/2012| MBS Paydown 0.1085577........... | cecevevevervenerverrene | wovreennn. 157,940 | i, 157,940 | ....oc0.... 142,146 | . 163,388 | oo | e 12,489 | | 12,489 | | 157,940 OO 02/25/2036| 3FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036.... I 07/25/2012| Pass-Through LOSS.........c.ccvveeres [ coveerererernnirernnes [ eernrerenreresnnniens | eevverrenenenni0,885 | el 18,789 | e | s | vererinrirenineiees | cevverennnnenins | versrieeninnneen0 | e [ [ | e 02/25/2036| 3FM.....
863579 Q6  8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... |..... 08/25/2012| Pass-Through Loss 02/25/2036| 3FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036.... I 09/25/2012| Pass-Through LOSS.........c.ccceveres [ coveverrereinrirerinnes [ ceverrmnverineseiens | cevvrireeenn 3,289 | i 2,924 | i | e | e | cevverinsnnenins | cvervnesnieeneen0 | v [ [ | e 02/25/2036| 3FM.....
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........co.0. | oenee 06/25/2012| Prior Period AdJUSIMENt.........ccce | corerrrermrinerieiines | reermmrinnsineniesinens [ cereeineessssissienes | evesenesssnsissssesins | onsesnessseessessnsenns | sesseessessnesss | eenesennessnessnnee | onernensseennnes | sverssensinennneen0 [ [ | e | veees 02/25/2036| 3FM.....
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 09/25/2012| MBS Paydown 0.36132082......... | ccccovvvnrrrerirerenes | vevvvrirnriinns 3877 | o 3877 | v 2,978 | e 2,978 3,877 OO 06/25/2035| 1Z........
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 08/25/2012| MBS Paydown 0.36154742 88,931 | oo [ e 06/25/2035(1Z........
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 07/25/2012| MBS Paydown 0.36674504 3,989 v [ 06/25/2035| 1Z........
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 .| 09/25/2012 MBS Paydown 0.39004047 54,583 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.... .1 08/25/2012| MBS Paydown 0.39194239......... | cccovvvvrencrmriveicins | evereneenn 159,512 | 159,512 | 111,659 | 107,598 | i | e 14061 | s [ e 14,061 | [ v 159,512 IO 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 07/25/2012| MBS Paydown 0.39750051......... | cccceeerveerererernnnnns | crvverienns 144,59 | ............ 144,59 | ............ 101,217 | e 97,536 | ..oovvrerenierene | crrrereen 1,860 | v [ e 7,860 | o | s 144,596 OO 08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 09/25/2012| MBS Paydown 0.47616096......... | .cccvevrerrrererneenns | cvrverienns 190,875 | .ooovvveeeee 190,875 | coovvveneee 147,451 | v 144,026 | ..oovvvevrcrns | e 27,580 | .oovvererierinns | e 27,580 | .ooovrerverireris | s 190,875 OO 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 08/25/2012| MBS Paydown 0.48570489......... | .cccoveererrereneinns | corverienes 211,202 | oo 211,202 | oo 163,154 | .coovennc 159,365 | .ooovvvvreiieiins | crveens 31,896 | .o [ e 31,896 | oo | v 211,202 IO 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 07/25/2012| MBS Paydown 0.49626481......... [ .cccoovrvervvrveverinns | crerenn 282,841 | i 282,841 282,841 | .ovvereeiies [ 09/25/2035( 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB..........cccooues | corne 09/25/2012| MBS Paydown 0.42510522......... [ .cccoovrerevrnrrerinn | crvereeenn 129,968 | i 129,968 | ....oe0eee.98,370 | 198,523 | oo | e 1,049 | | e 7,649 | | 129,968 IO (V1 I 445 101/25/2036( 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........c.cccoovvs | coree 08/25/2012| MBS Paydown 0.43376976......... | ccccoovvevreniriverrens | wereennn 126,368 | oo 126,368 | ..o 95,644 | 95,793 | i | 8577 | | e 8,577 | | v 126,368 IO I (1 I 388 | 01/25/2036| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB..........ccccoev. | cerne 07/25/2012| MBS Paydown 0.44219426......... | .cccooovervvrvererinns | crornen 135,767 | i 135,767 | vvvvreeren102,759 | 102,919 [ oo | e, 127 | s | e 8,127 | | s 135,767 IO 0 01/25/2036| 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........cccccvvvrs | venes 09/25/2012| MBS Paydown 0.280615886....... | .....cccovvrvnirircrirans | corrriineiand 49,688 | .............. 49,688 49,688 v | 0 08/25/2031| 1FM.....
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.... e 08/25/2012| MBS Paydown 0.284264875 23,060 S 0 08/25/2031| 1FM.....
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......cccvvvevvves [ e 07/25/2012| MBS Paydown 0.28595833 23,277 0 08/25/2031| 1FM.....
86358R FU  6|SASC 2001-9 B1 MEZ CSTR* 07/25/2031. N 09/25/2012| MBS Paydown 0.21856366 3,104 IO I 0 07/25/2031| 1FM.....
86358R FU  6|SASC 2001-9 B1 MEZ CSTR* 07/25/2031......ccovvvve | vever 08/25/2012| MBS Paydown 0.219339621 3,088 IO 0 07/25/2031| 1FM.....
86358R FU  6|SASC 2001-9 B1 MEZ CSTR* 07/25/2031.......cccccoueee | vovee 07/25/2012| MBS Paydown 0.22011171......... 3,121 v | e (V1 I 134 |07/25/2031| 1FM.....
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86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........coccruvrne | verer 09/25/2012| MBS Paydown 0.1981097........... | covveerrveerirerernreinns | cvvverienns 101,484 | ............ 101,484 | ...ccoonee. 79,933 | oo 81,682 | ..oevervecririns | e 1,972 | v | e 1,972 [ | e 101,484 OO (V1 I 2,626 |02/25/2032| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........cocccruvrne | vever 08/25/2012| MBS Paydown 0.20077297......... | ceeeeeeeermerinerirene | cerneeinnenns 78,548 | c.ovvvennes 78,548 | ..ovvvrneen. 61,868 | ..ocoovnvn. (5K 19777/ IR IOV [15: 7272 ISR IV 1,322 [ . 78,548 v | e (V1 I 1,807 |02/25/2032| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........coucoruvevne | e 07/25/2012| MBS Paydown 0.20283433 80,204 IO 0 e 1,614 | 02/25/2032| 1FM.....
86358R XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32... R 09/25/2012| MBS Paydown 0.19108867 ...159,702 IO 0 3,848 |02/25/2032[ 1FM.....
86358R XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32........cccovovveers [ e 08/25/2012| MBS Paydown 0.19418337 158,068 (V1 I 3,354 |02/25/2032( 1FM.....
86358R XZ 5|SASC 2002-AL1 A3 SEQ 3.45 2/25/32... e 07/25/2012| MBS Paydown 0.19724641 ...126,730 SO 0 2,325 |02/25/2032[ 1FM.....
86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032.........occovvrererens | vever 09/25/2012| MBS Paydown 0.15481759 25,675 v | e (V1 IS 02/25/2032| 1FM.....
86358R  YB 7 [SASC 2002-AL1 APO PO 02/25/2032..........coccvurevrnes [ s 08/25/2012| MBS Paydown 0.1571381........... . 20,389 O (01 02/25/2032| 1FM.....
86358R  YB 7 |SASC 2002-AL1 APO PO 02/25/2032...........ccovvvevereer | vever 07/25/2012| MBS Paydown 0.15898085 19,237 IO (V1 I 02/25/2032| 1FM.....
86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032.... 06/25/2012| Prior Period Adjustment. e (V1 I 02/25/2032| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31........cccovcvurer [ 09/25/2012| MBS Paydown 0.18928017 56,825 IO I 0 04/25/2031( 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.......ccovvevves | cerne 08/25/2012| MBS Paydown 0.19251348 30,085 IO I 0 04/25/2031| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.........cccocvvres [ 07/25/2012| MBS Paydown 0.19422526 45,810 O 0 04/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31........ccvvvuvrvnrrcnirrerins [ s 09/25/2012| MBS Paydown 0.213971399 375 |..... 12,613 OO 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31... [ I 08/25/2012| MBS Paydown 0.216828299 275 |..... 10,267 IO I 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31........ccvvvunrinricnirvcnns [ 07/25/2012| MBS Paydown 0.21915369 14,859 0 . | 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31... e 06/25/2012| Prior Period AdJUSIMENL..........ccc. | oeveerererrerinrinns | cevienrinerierincenens | cevveenesisssesenes | e | e | e | oo (1,210) [ covvvrrerreriens | eoverreeeee(1,290) [ | e | e [ e 0 04/25/2031| 1FE......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cocevv. | coree 09/28/2012| MBS Paydown 0.010955719....... | ceceveeemrvmerneeernee | eovmrrrneee 12871 | il 12871 | 12,483 | 12471 | s [ [ e (V1 I . 12,471 IO (V1 IO 63 |08/28/2032|1Z........
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032..........ccccree | venee 08/28/2012| MBS Paydown 0.01149466......... X 1656 | ceovvieereeen 653 | e 656 [ i | [ (V1 I 4,656 IO I (U IO 22 | 08/28/2032| 1Z........
86359A NF  6|SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cocevv. | ceree 07/28/2012| MBS Paydown 0.011695852....... | .cccverevevnerreeernee | eovvvrrrneiee VAT | itk VATTT | il 14768 | o b TATTT | s [ e [ (1 I . 14,777 IO I 0 | s 62 |08/28/2032| 1Z........
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032. e 06/28/2012| Prior Period AdJUSIMENL.........ccoe. [ v [ e | e | v | e | e | e | o 0 | eoveeeeeneenn | eeveneieenressieeeienns | eveeeevesnriennis | oo 0 08/28/2032| 1Z........
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33.........ccovvvercvrvirs | v 09/25/2012| MBS Paydown 0.13102694 197 |..... 197 7,182 0 04/25/2033| 1FM.....
86359A QS 5|SASC 2003-10 A SEQ 6.0 4/25/33. I 08/25/2012| MBS Paydown 0.133420874 187 |..... 187 |.. 6,912 IO 0 04/25/2033| 1FM.....
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33.........ocvervvvmrvennns [ 07/25/2012| MBS Paydown 0.135724892 IO | 991 OO 0 | s 35 | 04/25/2033| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031........cccovvvee [ vonee 09/25/2012| MBS Paydown 0.239459213....... | ccccevrvrereererneennns | crverirees 243974 | ............ 243974 | ............ 203,446 | ............ 206,488 | ..o | e 31,962 | oo [ e 31,962 | oo | v 243,974 OO (V1 I 5,562 |01/25/2031| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031........ccouvves [ wonce 08/25/2012| MBS Paydown 0.243113701....... | ccvevevrnerierineians | cvverienes 173,903 | ...occveeeee 173,903 | oo 145,015 | coovvenne 147,183 | oo | e 2,333 | e [ eerereenn2,333 | | e 173,903 IO (V1 I 3,478 |01/25/2031| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031. e 07/25/2012| MBS Paydown 0.245718596....... | .ccccovvvverrerrevernee | vovverenenn 175,647 | i 175,647 | i 144749 | L 147183 | s | 2,188 [ | 2,186 [ s [ e 175,647 IO 0 3,358 |01/25/2031| 1FM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 e 09/25/2012| MBS Paydown 0.22144471 50,022 IO (V1 IR 01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......cccvvvererires [ e 08/25/2012| MBS Paydown 0.224436866 27,551 IO I (01 I 01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvrerereres [ o 07/25/2012| MBS Paydown 0.22608489......... 56,576 IO (V1 IR 01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......cocevvverires [ o 06/25/2012| Prior Period Adjustment.............. N (01 01/25/2031| 1AM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035 IR I 09/25/2012| MBS Paydown 0.438033335....... [ .cccoovvervvvrverinn | crvvrennn 247,151 | 247,151 806 [ ..ocverrercrrinns | erervereernne808 [ | e 287,151 | s | 0 03/25/2035| 1FM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035.............. | ceoee 08/25/2012| MBS Paydown 0.50166634 ..147,833 391 | e [ 391 | [ el 147,833 [ | 0 03/25/2035| 1FM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035 N 07/25/2012| MBS Paydown 0.539728423....... | .cccoovvvvreniiivcrrans | woernennn 163,528 | e, 163,528 363 | s [ 383 | [ e 163,528 [ | e 0 03/25/2035| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34........ccccoves | corne 09/25/2012| MBS Paydown 0.334894129....... | .cccoevovrvernnvercnns | vevrrennnnn 24,514 | L 24,514 379 | cooeeeeeriveeiens | o379 | | v 24,514 | [ 0 05/25/2034| 1FM.....
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86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34..........ccce. | venee 08/25/2012| MBS Paydown 0.337617909....... | ccccovvvverrerirerenes | vevvirinniinnd 9,888 | oo 9,888 | .ocvrrierinn 8,331 | oo 8,788 138 |..... 138 | o 9,888 OO [V I 367 |05/25/2034| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34........cccccve. | corne 07/25/2012| MBS Paydown 0.338716597 44,115 S 0 05/25/2034| 1FM.....
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/3..........ocvvirerens | veree 09/25/2012| MBS Paydown 0.746614151 10,194 v [ 0 06/25/2036( 1FM.....
86359F AB  8|SASC 2006-S2 A2 SEQ 5.50 6/25/36.... e [ 08/25/2012| MBS Paydown 0.752439504 7,912 IO 0 06/25/2036| 1FM.....
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/3..........coccovurerrns | veree 07/25/2012| MBS Paydown 0.75696041 13,462 0 06/25/2036| 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 07/25/2012| MBS Paydown 0.2655551 47,144 IO I 0 09/25/2045| 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 09/25/2012| MBS Paydown 0.25980602......... , , \ ,888 | e [ e 127,691 IO 0 09/25/2045| 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 08/25/2012| MBS Paydown 0.26406238......... . 44,782 v [ (V1 I 171 {09/25/2045| 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 06/25/2012| Prior Period AdJUSIMENL.........ccc. | voreerrinrinerireriies | eeennrisrnneiieninees [ oo | e | o | oo | e | v (V1 I OO 0 | s 16 |09/25/2045( 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036. I 08/25/2012| MBS Paydown 0.60095371......... [ cccvererereernererinnns | crvrreeenn 171,868 | 1o 171,868 | oo 122,026 | oo 122,727 | e | e 7,010 | s [ e 7,010 | i | v 171,868 OO 0 03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036. B 09/25/2012| MBS Paydown 0.58491488 256,621 IO I 0 03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........cccce. | ceree 07/25/2012| MBS Paydown 0.61169544......... | cccoovrrveriverrncrnee | eorrerenenn 185,151 | 185,151 | i 131,457 | 132,213 | s | 0,189 [ | 0,189 [ [ e 185,151 IO I 0 03/25/2036| 1FM.....
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037...... | ..... 09/25/2012| MBS Paydown 0.296555531....... | ccccovvvniineiivciiians | e 31,915 | 31,915 31,915 OO IO (V1 I 122 | 11/25/2037| 1FM.....
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037...... | ..... 08/25/2012| MBS Paydown 0.303577591........ | ceceevvevrvmerirerirens | cevrviininne 18,826 | .oovvvvene 18,826 18,826 OO 0 | s 65 | 11/25/2037| 1FM.....
863667 AB  7|STRYKER CORP 4.375 01/15/20. N 09/01/2012| Transfer to HANNOVET..........cocccoee | vovernerrnrrnerienirnns | v 2,302,246 | ........ 2,000,000 2,302,142 | oo | v 104 |, 104 | ...... 11,181 | 01/15/2020| 1FE......
87151Q AA  4|SYMETRAFINL 6.125 04/01/2016........ccccvrvvrrervrres | veree 09/27/2012| STIFEL NICOLAUS & CO.. ..2,181,380 ,000,000 2,105,624 | ....cocovvvnrns | 000 75,756 | ..o 75,756 | ...... 30,625 | 04/01/2016| 2FE......
87161C AG  0[SYNOVUS FINL 5.125 06/15/2017... I 08/10/2012| J. P. MORGAN SECURITIES..... | cccovvveerrverirerirene | overenns 8,846,525 | ........ 9,310,000 8,974,443 ..(127,918) | .....318,092 |06/15/2017|4FE......
872162 AH  5|TAL2011-2A A ABS 4.315/20/2026...........cccovvrrererns [ e 07/20/2012| MBS Paydown 0.883333333....... | ccccevrvrerrereneenins | cevrerienns 133,333 |t 133,333 | v 134,664 | ...ccooonc. 134,668 | ..ooovvveierns [ e [ T I (12) [ e | e 133,333 IO 0 2,332 |05/20/2026| 1FE......
872162 AH  5|TAL2011-2A AABS 4.315/20/2026...........cccoourrerrns | v 09/20/2012| MBS Paydown 0.866666667....... | ......cc.cvevererenreenns | wrvverirenns 133,333 | v 133,333 | v 134,664 | ............ 134,668 |...ovvvvrrrcrns [ e (T4 TSI I ({74 [T 133,333 OO 0 3,321 |05/20/2026| 1FE......
872162 AH  5|TAL2011-2A A ABS 4.315/20/2026...........ccoovvvrrererns | 08/20/2012| MBS Paydown 0.875........ccccouvre | oerermrerenienernennnns | evverieees 133,333 | s 133,333 | v 134,664 | ............ 134,668 | ..ooocvveierns [ e [C0) T I [CT0) ) [T R 133,333 OO (V1 I 2,826 |05/20/2026| 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027.... IO 09/20/2012| MBS Paydown 0.966666667 LGN P 6 66,667 O 0 05/20/2027| 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027.........covvoerernvenes | v 08/20/2012| MBS Paydown 0.975...... B 6 66,667 0 05/20/2027| 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027... e 07/20/2012| MBS Paydown 0.983333333 T 5 66,667 IO 0 05/20/2027| 1FE......
87305N AW  8|TTX CO A25.503 01/02/2022.........coouvereverivernrrinrres | veves 07/02/2012| Sinking Fund Redemption 100.0. | ......ccccovvverererernes | vevvvrineiis 1,755 | v, 1,755 | o 1,755 | e 1,758 [ v | v (T11) ] e | e (N0 ) - 1,755 OO 0 01/02/2022|1...........
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035..........cocce. [ vonee 09/25/2012| MBS Paydown 0.075122913....... | coeevevreeemerineriinne | cerneerneennsd 43,374 | oo 43374 | oo 34753 | oo 35,343 896 |..... 896 [ ..o . 43,374 OO 0 10/25/2035| 1FM.....
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035..........cocce. [ wonee 08/25/2012| MBS Paydown 0.0765687........... | cecereeeeeenerrcrirene | cerneeineenas 33,213 | s 33,213 | s 26,612 | .ovvrrne 27,063 572 |..... LY 72 I . 33,213 IO 0 10/25/2035| 1FM.....
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035 B 07/25/2012| MBS Paydown 0.077675797 508 |..... 508 37,737 IO 0 10/25/2035| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034... I 09/25/2012| MBS Paydown 0.062267116 512 |..... 512 13,999 IO 0 10/25/2034| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.............. | ... 08/25/2012| MBS Paydown 0.06273376......... [ cccovervrervernrrrerinnns | ervveerenines 57,766 | oo 57,766 | oo 42,530 | cooovrrnen 43,916 | oo | e 1,640 | oo | e 1,640 | oo . 57,766 IO I 0 10/25/2034| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.............. |..... 07/25/2012| MBS Paydown 0.06465928......... | .cccveeevernerirerirnns | cernerineenns 26,886 | ..coovvvenee 26,886 26,886 OO 0 10/25/2034| 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. | ... 07/25/2012| MBS Paydown 0.276437507....... | .ccoeevrerrernrinerinnns | vevreererinens 24,013 | oo 24,013 24,013 IO 0 08/25/2036( 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036 O 09/25/2012| MBS Paydown 0.25249688 128,078 | 124,236 | 124,399 | s | 3143 [ | 3143 [ [ 128,078 IO 0 08/25/2036| 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. | ... 08/25/2012| MBS Paydown 0.27384324 15,566 15,566 0 08/25/2036| 1FM.....
88156P AY  7|TMTS 2006-7 2A2 SEQ FLT 08/25/2037. R 09/25/2012| MBS Paydown 0.69512956 .219,378 .6,435 | e 219,378 IO I 0 08/25/2037(1Z........
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037........cocccovveer | v 08/25/2012| MBS Paydown 0.707317252....... | ccccevrvrereererneennns | crvverieens 174,130 | v 174,130 | v 134,080 | ..ovvvnne 134,080 | .coovvveverncrins | cereeen,293 | i | s 4,293 | o | s 174,130 v | e 0 08/25/2037| 1Z........
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037..........ccoeuvee | venee 07/25/2012| MBS Paydown 0.716991168....... | .cccovrvervrnrirerinnes | corvrireenns 306,963 | ....coooc... 306,963 | ............. 236,362 | ..o 236,362 | .covvevviiers | 200 23,985 | 23,985 | v | e 306,963 IO (V1 IO 424 |08/25/2037(1Z........
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88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ [ ..... 08/25/2012| MBS Paydown 0.960787914....... 104,011 OO [V I 390 |08/25/2038( 1FM.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 09/25/2012| MBS Paydown 0.948084007....... 83,512 v | e [V I 349 |08/25/2038( 1FM.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 07/25/2012| MBS Paydown 0.976610093....... 117,754 v [ (V1 I 383 | 08/25/2038| 1FM.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ [ ..... 06/25/2012| Prior Period Adjustment.............. . - (V1 IR 08/25/2038| 1FM.....
881609 AQ 4|TESORO CORP 6.25 11/01/2012.......ccvvvererervrnrres | vevee 09/21/2012| Make Whole Call 100.6257409... |. 220,000 | ..oovovrrverres | e 1,377 | e 1,377 | 12,222 | 11/01/2012| 3FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 .|R.. |09/15/2012| MBS Paydown 0.875.................. reverrnnnennennnnenns | oo 130917 | 137,917 | 140,115 | 140,114 | | e (B) [ e L A37.917 IO I 0 e 3,744 |06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..............c0c0.u. R.. | 08/15/2012| MBS Paydown 0.883333334 0 (V1 ISR ISP 100,000 IO (V1 I 3,186 |06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. |07/15/2012| MBS Paydown 0.891666667....... | .....c.cccoevrsernneerns | wrrernne 100,000 | ...........100,000 | ............ 100,000 | ....ccc.oee100,000 | .oovooviocrivnins | covirririciinnins [ e {1 [ OUTORTORIOROTRN IO 100,000 IO O 0 06/15/2026 1FE......
883145 AN  4|TMCL 2012-1A A ABS 4.21 04/15/2027 ...........ccouvvveee R.. |09/15/2012| MBS Paydown 0.958333333 0 ) I I . 75,000 IO I 0 04/15/2027| 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 .|R.. |08/15/2012| MBS Paydown 0.966666667 75,000 OO 0 04/15/2027| 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 ... |R.. [ 07/15/2012| MBS Paydown 0.975..........c....... . ..75,000 | .. ....75,000 75,000 IO I 0 04/15/2027| 1FE......
88319Q G5 6|TEXTRON FIN CORP MTNE 5.125 08/15/2014........ |..... 09/01/2012| Transfer to HANNOVET..........coccoee | vovernerveerverrerirens | oviis 1,054,466 | ......... 1,000,000 | .........1,054,466 | .........1,054,390 | ...cocormrrmerne | verrrrrranna(TB) | v | vvrirernenna(T6) | v | s 1,054,390 | ..ovvovvevcrns | v V(T I 76 08/15/2014| 2FE......
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043...........ccocoovver | vevee 09/25/2012| MBS Paydown 0.16069355......... [ .ccocerrereerirerinins | cevreererinens 81,917 | oo 81,917 81,917 IO 0 09/25/2043| 1FM.....
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043...........coccevves | o 08/25/2012| MBS Paydown 0.16362763......... | cccccoerererriverrerrnee | cevvreennn98,204 | 098,294 | 083,009 | iviirrer83,532 | s | e 1709 [ | e 1709 [ | 98,294 | i | 0 09/25/2043| 1FM.....
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043. e 07/25/2012| MBS Paydown 0.16714832 N 0 | v 394 |09/25/2043( 1FM.....
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46..........ccccovvevurer | venes 09/25/2012| MBS Paydown 0.25934151 0 . 31,937 | 10/25/2046| 3FM.....
88522R AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46 JRO 08/25/2012| MBS Paydown 0.2690199 e 810 | s 445810 | .. . . - 0 . 16,995 | 10/25/2046| 3FM.....
88522R  AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46.........ooccmvrernerns | vener 07/25/2012| MBS Paydown 0.27480964......... | .cccovrernerrereneinns | crrerirenes 468,791 | .oovvvnees 468,791 | ..ooevenee 310,574 | oo, 305,699 | ..o | wreeeendT,065 | oo [ 7,085 | oo | s 468,791 IO 0 . 15,646 | 10/25/2046| 3FM.....
88633P AB 0| TICKETMASTER 10.75 08/01/2016.........cooorererervrrins [ e 09/19/2012| Call 105.375.......ccuovvvirerinieririrns | cerervrrierinerireniene | ovrien 2,107,500 | ......... 2,000,000 | ......... 2,000,000 | ......... 1,988,586 | ...cooovvevrrver | o 11414 | i | el 11414 i | 2,000,000 | .covvreniinnnen [ e 107,500 |..... 107,500 |..... 243,667 |08/01/2016|4FE......
88732 AH 1| TIME WARNER CABL 5.85 05/01/2017.......coccmuvenes | cevee 07/31/2012) BARCLAYS AMERICA........ccccone | vorermerrmrrmerinerirnne | overnn 8,312,920 | ......... 7,000,000 | ......... 6,983,830 | ......... 6,989,156 | ...oovvvverrerene | e 1040 | s | e 1,040 | e | s 6,990,196 | ....cvvvvrrrnes 1,322,724 |.1,322,724 | ..... 309,400 |05/01/2017| 2FE......
891027 AQ 7|TORCHMARK CORP 3.80 09/15/2022 e 09/18/2012| KEEFE BRUYETTE & WOODS.. |. 2,002,820 | ......... 2,000,000 1,994,100 [ ...oooovvvncivens | e [ 1,994,100 09/15/2022| 2FE......
891027 AQ 7| TORCHMARK CORP 3.80 09/15/2022..........cccooururee | vevee 09/18/2012| KEYBANK CAPITAL MARKET... |. ..2,004,480 ,000,000 1,994,100 1,994,100 09/15/2022| 2FE......
891520 AB 8| TOTAL CAPITAL 4.25 12/15/2021 . |R.. [ 09/01/2012| Transfer to Hannover.................. cevrnenneeensnnnnenns | e 1,156,251 | L 1,000,000 1,156,209 [ ..o | cerveeiienns (G — 1,156,209 12/15/2021| 1FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........ccccevevres [ e 09/16/2012| MBS Paydown 0.88803153......... | cccevrveerrmnrirerirene | cernreiiniend 52,353 | v 52,353 | .cocorern.53,498 | i 53,488 | ..evieriiiiens | i (D] - 52,353 11/16/2039| 1FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039..........cccrmevres [ vonee 08/16/2012| MBS Paydown 0.8913036........... | ceceeeeverrnerrrerirnne | cereeraeennsd 45,302 | oo 45302 | .o 45302 | coooovvrrrs 45,292 (6)] ... [(S)] E— . 45,302 11/16/2039| 1FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........ccocrvreens | corne 07/16/2012| MBS Paydown 0.89453946......... [ ..o | crvreererins 44,997 | oo 44,997 | oo 44,997 | oo 44,987 (5)].eer ()] - . 44,997 11/16/2039| 1FE......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040 e 09/16/2012| MBS Paydown 0.934385132 34,442 10/16/2040| 1AM......
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040 e 08/16/2012| MBS Paydown 0.937255279 28,562 | oo | e 0 10/16/2040| 1AM......
89656C AA  1[TRL 2010-1A A ABS 5.194 10/16/2040...........ccoocrvuvee | s 07/16/2012| MBS Paydown 0.940111471 28,374 SO 0 10/16/2040| 1AM......
896780 AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027.......ocvvvvrrmerns | venes 09/14/2012| MBS Paydown 0.966666666 58,333 e [V 764 |05/14/2027|1Z.......
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027.........cocovvrvrenes [ veres 08/14/2012| MBS Paydown 0.975.........ccccovvee [ orrermrenvermnnnrinnns | vrvrrennnn58,333 | i 58,333 | .ovvvins 58,326 0 (V1 I . 58,333 IO I 0 | v 559 | 05/14/2027|1Z........
89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/2027.... I 07/14/2012| MBS Paydown 0.983333334 ....58,333 ....58,326 0 0 58,333 e | 01......355 | 05/14/2027| 1Z........
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.....covvervvnaes [ 09/15/2012| MBS Paydown 0.85793706 ..135,865 35,865 (0)] ... (0) 135,865 (V1 I 4,460 |07/15/2041
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.... N 08/15/2012| MBS Paydown 0.870288441........ [ ..ccoovrvevvvivrrerinns | crvreenn 115,178 | i 115,178 115,178 0) ] ... (0) ..115,178 IO I 0 3,362 |07/15/2041| 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41....c.oovvvvrries [ v 07/15/2012| MBS Paydown 0.880759182....... | cccevevrererevenernnns | wvvrerienns 111,618 | oo 111,618 | v 111,618 | v 111,619 K] ((0)] ST [ 111,618 v | e (V1 I 2,851 | 07/15/2041| 1FE......
902118 BM 9| TYCO INTL FINANCE 4.125 10/15/2014........ccccoovvvns | e 08/15/2012] Make Whole Call 107.668........... | ccceeverrererrrerirane | oreinnns 4,306,720 | ......... 4,000,000 | ......... 3,986,120 | ......... 3,991,976 | oo | e 8,024 | ..o | e 8,024 | ..o | s 4,000,000 | ..oooovrrrrins [ e 306,720 |..... 306,720 |..... 137,500 | 10/15/2014| 1FE......
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90332U AE 3 |US AIRWAYS PASS-THR 991A 8.36 01/20/19 07/20/2012| Sinking Fund Redemption 100.0. | ......c.ovevereveneenns | wrvverirnns 493,281 | ..cooonee 493,281 | ..occvenee 504,380 | ...........503,604 | ...cooovvrvirvun | corirrriinn [(G) ) [T ISR ((GR) 1 IO IS 493,281 | .o [ 0| . 41,238 4AM.....
90333W AC 2| US BANK NA BKNT 4.80 04/15/2015. 09/01/2012| Transfer to HaNNOVeT..........ccccvee | vovvreereeinirnerinens 1,101,601 1,000,000 | ......... 1,101,601 | ..o 1,101,495 | i | e (106) | evevevererenerie | ervreerrnens (106) | coverevercerenns | v 1,101,495 | oo | e LG 106 | ...... 18,133 1FE......
904851 AA 0| UNIONBANCAL CORP 5.25 12/16/2013 09/01/2012| Transfer to HaNNOVeT..........ccccooe. | vovvreirneiiniiniiens 1,044,762 1,000,000 | ......... 1,044,762 | ... 1,044,667 | ..coooovrvvrnrrrs | cerrrnrrnenns (L) T I (LY [ 1,044,667 95 95 | ... 10,938 1FE......
907833 AE 7| UNION PACIFIC RR 6.7 02/23/19.........ccouuvuuee 08/23/2012| Sinking Fund Redemption 100.0. | ......ccccouvverrerrnes | veveverrnern. 57,804 | oo 57,804 | ..o 179 179 | oo 57,804 | ..o [ e 0 3,873 1FE......
90783T AA  8|UNP CO 2004 TRST 04-1 5.404 07/02/2025 07/02/2012| Sinking Fund Redemption 100.0. | ......ccevevrreverneeins | cvrvererenns 317,765 | .......c.... 317,765 | .o 317,765 9) ((C) ] S [ 317,765 | v [ 0 . 17,172 1FE......
90783T AA  8|UNP CO 2004 TRST 04-1 5.404 07/02/2025 09/01/2012| Transfer to HANNOVET..........cocceves [ overvrrrernrineirernns 1,390,802 1,218,567 | ......... 1,390,802 | ........1,390,214 | oo [ v (588) [ .evvvrrereeereres [ rerrririnenn (588) [ .ovvvrrevverans | s 1,390,214 [ oo | v 588 | oo 588 | ... 10,792 1FE......
90783X AA 9| UNION PACIFIC RR 6.176 01/02/31 07/02/2012| Sinking Fund Redemption 100.0. | ......covvvvvrvnerinns 75,285 | .covvvvvrinnrns [ e (V1 I 4,650
909287 AA 2| UAL 2007 PT TRUST 6.636 07/02/22... 07/02/2012| Sinking Fund Redemption 100.0. | .... 68,640 | ..o [ 0| e 4,555
91359P AF 7| UNIVERSAL HOSP 8.5/9.25 6/01/15 .| 08/07/2012| Cash Tender 101.5. +.505,000 [ ..oovvrveriinns | e 7,500 | e 7,500 | ...... 29,042
918200 AB 6 |VFH PARENT LLC TL L+600 07/08/16. 09/28/2012| Paydown 100.0...... 37,193 | e [ e 0 2,537
91914C  AA  5|VALERO LOGISTICS 6.87507/15/2012 07/15/2012| Maturity 100.0........c.overvrvrernerrenns [ orevererisineireninns 3,500,000 3,500,000 | .........3,515,685 | .........3,501,137 | .coovivrrvrvins | v (1137) [ v [ v (1A37) [ v 3,500,000 | ..coovvverrirenns | s 0. 240,625
929160 AF  6|VULCAN MATERIALS 6.40 11/30/2017 08/02/2012| MORGAN STANLEY & CO......cc. | coverererrernerireeirnee | 005,275,000 | .........5,000,000 | .........5,000,200 | .........5,000,229 | ...oevvorvrrmrerne | vorrvrrrenna(20) | v | vvrrrrinenena(20) | v | s 5,000,210 | ooovvevrrnnens [ e 274,790 |..... 274,790 |..... 219,556
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. 09/25/2012| MBS Paydown 0.085241751........ | ccccoveevvrrvnerrnrrnes | verneeeenni 228,754 | 228,754 | 219,467 | 219,461 | s | 5,815 [ | 5,415 [ 228,754 | ..oovevvnrinns [ (V1 I 3,759 12
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. 08/25/2012| MBS Paydown 0.090960607....... | .....cccoevrrerererernes | veeeernen.506,930 | ............506,930 | ............486,336 | ..........486,336 | ....cocoormvrmuns | v 17,354 | i | e 17,354 [ s 506,930 | ...cooevrrvnnrn [ cenne (V1 I 7,278 1Z........
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. 07/25/2012| MBS Paydown 0.103633849....... | .ccooververnerrnernes | wvrennenn 301,974 | ei.301,974 | ....289,706 | ...oirn0289,706 | oo | reernen8,398 [ o | crierenen8,396 [ o [ v 301,974 | oo [ (V1 I 3,715 1Z........
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46 09/25/2012| MBS Paydown 0.393754216 8AT3 | oo | e (V1 I 79
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.... 08/25/2012| MBS Paydown 0.395166366 22,129 | v [ 0
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46. .107/25/2012| MBS Paydown 0.398854589.. 15,479 0
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015.. .107/15/2012| Sinking Fund Redemption 100.0. 34,020 0
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015.. 08/15/2012| Sinking Fund Redemption 100.0. | .... 35911 | [ e 0
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015.......cc0rvvernec. 09/15/2012| Sinking Fund Redemption 100.0. | .....cccovvvvrrvnriones 31,932 | [ e 0
GREENWICH CAPITAL
92935V AG 3| WFRBS 2011-C3 A4 SEQ 4.375 03/15/44 09/14/2012)| MARKETS, INC. | 18,036,773 15,975,000 | ....... 16,012,455 | ......16,141,042 | ..coovvvvvvrnvrns | e (11,189) | oo (11,189) [ oo | v 16,129,853 | ..cooovvvrerinnne ..1,906,921 |..1,906,921 |..... 559,125 1FM.....
93114K  AG 8| WAL-MART STORES 8.8 12/30/14 07/01/2012| Paydown 100.0........cevuvvvrererennes [ oveemrnereirnnireienes | crrvrinnennd 986,921 | ..ovvvnee. 986,921 | ......... 1,180,852 | .......1,023,841 | ..o | v (11,203) [ vvrvrririrnene (11,203) [ oo | s 986,921 [ .ovvvverirres | e 0 . 86,849 1FE......
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18 09/25/2012| MBS Paydown 0.256361727....... | ccccoveeeverinerrneennes | ceerernenn22,624 | i 22,624 | oo 183 183 | oo 22,624 | .o | e 0 | v 847 1FM.....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18 08/25/2012| MBS Paydown 0.272294459....... | ccccoovvvnrinerinnernns | cevvrennnn 17,874 | e 17,874 | oo 132 132 | i 17,874 | oo | s 0 | oo 595 1FM.....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18 07/25/2012| MBS Paydown 0.284881616....... | ..cccovvvvrrverrnrernee | ceerrrnnen 10,901 | e 10,901 | vovevreeerns 10,628 | o 10,783 | oo | s 24 | s | e, 24 | s 10,901 | ovvorverceiens | e [V I 317 1FM.....
939336 TX 1|WAMMS 2003-MS7 P PO 3/25/2033 09/25/2012| MBS Paydown 0.077442399....... | cccovveneerneeneriens 274 | e 175 | 180 | s [ i 30 | [ e 30 | 274 | oo [ (V1 IR 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033 08/25/2012| MBS Paydown 0.078537292....... 1415 | e [ (V1 I 1FM.....
939336 TX 1|WAMMS 2003-MS7 P PO 3/25/2033 07/25/2012| MBS Paydown 0.084198049....... 440 | oo | s (V1 IR 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033 06/25/2012| Prior Period Adjustment.............. revrernrerennenns | e | e | e | e | e | coeee(317) L | e (317) e [ [ [ 0 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .107/25/2012| MBS Paydown 0.218049936.. 4,684 0 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 09/25/2012| MBS Paydown 0.213888103 2,448 | .o | e 0 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 08/25/2012| MBS Paydown 0.215483964....... 2,433 | oo | (V1 I 14 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 07/25/2012| Pass-Through LOSS........covveevees [ corerneneirnisnrerienes [ reveseeinnsninsnsnienes | cervnrrennenene8,370 | vvviiiienirnnn 5,032 | oo | ceveiennnieninns | evversnissninninns | cevivssssssnienes | vesenssnsreninens0 | veversninniens [ covriesnsisssisssinns [ onnvesiesnnns | veves (U IO 32 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 08/25/2012| Pass-Through LOSS.........ccovveeres [ covevvrinerieeneireinn [ evrvrnnnerisnnceis | e 5831 | 8,186 | e | s | vevernrinsninnees | vevvenennenenns | verneneninnneen0 | v v [ | e (V1 I 45 1FM.....
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93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .... 09/25/2012| Pass-Through LOSS............cuueres | covreerrinerinerinninns | sevvnerinerienenennnns | cvenseienines 3,935 | v 3,109 | v | e [ | (V1 T OO (V1 IR 25 | 07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | coveervvmernerierinee | ceenrrinerneiieniinees [ ceneninsesnssinssnenes | eoveesnessessnssnenins | oessssessesssseessnssns | sosrnessnessnees | evvessnssnensnee | e (V1 I v | e (U IS 28 | 07/25/2036| 1FM.....
947075 AF 4| WEATHERFORD INTL 9.625 03/01/2019.......coccnves | vonee 08/17/2012| CONSENt FEE........vouveerererirecins | cevernerinnnineineninnee | evernernnnnsnT3B000 | ottt [ | eereessiesneissnsins | cevveessesineens | cevesiesenesnee | e (V1 I 7,500 IO (V1 I 03/01/2019| 2FE......
94707V AA 8| WEATHERFORD INTL 5.125 09/15/2020.. N 08/17/2012| Consent FEE......vvvvvvrrnrrrererinnes [ errererineirnnreiinnn | ervrrerenenen20,0000 | oviiiiiinniscieiinnins | v | e | e | e | oo 20,000 | .ooovrereriern [ 0 09/15/2020| 2FE......
94707V AC 4| WEATHERFORD INTL 4.50 04/15/202; .108/17/2012| Consent Fee.. 5,000 0
949746 FS 5| WELLS FARGO & CO 4.625 04/15/2014.. e 09/01/2012| Transfer to HANNOVET..........ccccover [ coverermervirneverinnn | v 1,050,576 | .........1,000,000 | .........1,050,576 | .........1,050,490 | ..coooivrirrvriven | vorverrrrrnnns (85) | cvvvvererrrererans | ererernreeene(88) [ coervrivririnns | v 1,050,490 e | 86 86 04/15/2014| 1FE......
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........ccoccves | vevee 09/25/2012| MBS Paydown 0.43311003......... [ cccoerererrrrmrrerinnes | cervrererrnn 33,456 | vrverrnnnn 33,456 | oo 36,049 | 128,088 | oo | v | e (V1 I . 33,456 IO 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........cccocones | vevee 08/25/2012| MBS Paydown 0.4388644........... | ccccooeennrerneiineennes | ceverrernenc66,302 | 066,302 | v 71,440 | i 53,909 | o [ e [ (V1 I . 66,302 O 0 07/25/2037| 1FM.....
949837 BQ  0|WFMBS 2007-10 1A39 PT INV 7/25/2037.........cccconee | vonee 07/25/2012| MBS Paydown 0.44990842......... [ cccovierrrrmrrerinn | vrvnrereneees31,581 | 51,581 | 055,579 | o ni84,833 | s | e | e (V1 I . 51,581 IO I 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037. N 07/25/2012| Pass-Through LOSS........c.ccucveeeer | covernerenmermenneeinnee | eeevmerensernernenennees | eevnennneennen @887 | 10,399 | oot | e [ e [ e 0 | eevveeeereen | eeveeeieenreesiesienns | cveeeeieenseniis | oo 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037. N 08/25/2012| Pass-Through LOSS...........cvuvvveres [ orernrnnenrinnineninnns [ rerserennninneinnnns | vecvnninnennne 15325 | v 71,893 | oo | e | evveinvensiininns | vevee (V1 SOOI ORORPORPTORRPURPUORTR IUSUTPIOTRTRRPOO OO 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........ccocoves | vevee 09/25/2012| Pass-Through LOSS...........ccc...u.. ) J22: .20 U ISR IR B (V1 T S 0 07/25/2037| 1FM.....
949837 BQ  0|WFMBS 2007-10 1A39 PT INV 7/25/2037........ccocones | o 06/25/2012| Prior Period AdJUSIMENL.........ccc. | coveriinnrinriieeiines | ceneeiineinsiissiinees [ cenesineisssiinsieenes | eeeeneesessnsisnsssns | oeseseessesssseesonsinns | seeeeesseseneess | cenessesesnessnne | coeee (V1 I IO 0 07/25/2037| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 09/25/2012| MBS Paydown 0.40935964......... | .cccoovvvmrrenerrerrnne | covvrrrnne 1472 | i 41472 | 31,726 | e 32,406 | ..o | e 8,259 | oo | e 8,259 [ .o . 41,472 OO 0 03/25/2036| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 08/25/2012| MBS Paydown 0.41441785 16,573 342 ... 342 |.. 21,211 IO I 0 03/25/2036| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 07/25/2012| MBS Paydown 0.41700482 .25,786 445 33,001 0 03/25/2036| 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036 B 09/25/2012| MBS Paydown 0.147034235 e X . 6,395 | oo 6,439 [ oo [ e B1 | oo [ e, 61 |.. 6,542 v | 0 03/25/2036| 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036..........cccre | . 08/25/2012| MBS Paydown 0.15542104......... | cccocevrrrererrereens | cvvrnrireeenenc8,760 | 8,760 | i 8,563 | oo 8,623 | .o [ e LA T (SR 87 | 8,760 IO 0 03/25/2036( 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036............ccc0. | ce.ee 07/25/2012| MBS Paydown 0.16665238......... , 760 | i 8,563 | 8,623 | .o [ e YT TR (R 76 | 8,760 IO I 0 03/25/2036| 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036...........ccccmvrvrmrnes | cenee 09/25/2012| MBS Paydown 0.252629942....... | .cccoueeeveemernerirnne | ceneerneenns 27,866 | ..cooovvvenee 27,866 | ..ovvvvneenn 15,884 | .o 19,616 [ .o | e 9,235 | oo [ e 9,235 | e . 27,866 OO 0 03/25/2036| 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036. N 08/25/2012| MBS Paydown 0.28992887 4,248 ...5,246 331 |..... 331 7,452 O 0 03/25/2036| 1FM.....
94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036............ccccovverees | v 07/25/2012| MBS Paydown 0.29990368 816 | e 1,008 [ | e 1,431 0 . |03/25/2036| 1FM.....
94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036 N 06/25/2012| Prior Period Adjustment. (2,689) 3,894 IO 0 03/25/2036( 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 09/25/2012| MBS Paydown 0.27018896......... | ccccoervevrrverrerernee | wovrnreeenn 172,161 | 172,161 | e 162,577 | ovvvenee 152,157 | oo | s 8,595 | ..o [ 8,598 | | 172,161 IO I 0 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 08/25/2012| MBS Paydown 0.27736232......... | cccceeevrerereeerneenins | cvrverirenes 213,670 | .coovven. 213,670 | .o 189,365 | ..oovvvvne 188,844 | ..o | v 13,342 | oo | e 13,342 | i | s 213,670 OO 0 03/25/2036| 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 07/25/2012| MBS Paydown 0.28626523......... [ ..cocevierrenrirerinens | cevveereniens 45,960 | ..coovvernnn 45,960 | ..coovveunn 40,732 | oo 40,620 104 45,960 IO 0 03/25/2036| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037. e 09/25/2012| MBS Paydown 0.27473388......... | cccoveevrrrverinerrnee | cervirennncd2,965 | i 42,965 | i 34,506 | 33,601 | e | e 1,640 42,965 S 0 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037. e 08/25/2012| MBS Paydown 0.27876623......... | ccccoueeeereermerneeneee | woerennenn 191,348 | 100 191,348 | 1 153,676 | oo 149,644 | s | s 4,694 | .o | o894 | i | 191,348 IO 0 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037........ccovvcreres | vevee 07/25/2012| MBS Paydown 0.29672558......... | .ccccoorvnerrerrnrrans | vrerrenen36,021 | 136,021 | 028,930 [ o 28,171 | i | s (4,159) 36,021 IO I (01 I 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.........ccocevurer [ v 06/25/2012| Prior Period AdJUSIMENL.........cc.c. | coeeeerveererieeinee | reernrrisereninsinens | cervreneeisssinesenes [ | e | coereeesneesenens e (V1 IR 12/28/2037| 1FM.....
94986M AA 0 [WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 09/25/2012| MBS Paydown 0.3728732........... | cccvovvvverirerinniens | v 536,870 | ..ooovnee. 536,870 | ..coornenn 539,890 | .covvvene 539,138 [ .o [ o E3TT) | v | e @3TT) [ s | e 536,870 IO 0 . 24,398 |01/25/2038| 2FM.....
94986M AA  0[WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 08/25/2012| MBS Paydown 0.3997167 ....64,667 X 940 | e 64,667 IO 0 2,612 |01/25/2038| 2FM.....
94986M AA  0|WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 07/25/2012| MBS Paydown 0.40295003 ..370,579 72,664 372,145 ...370,579 0 . 13,103 | 01/25/2038| 2FM.....
94986M AA  0|WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 06/25/2012| Prior Period AdJUSIMENL.........ccoo. [ oreremrirnneiinis [ e | e | e | e | B (01 I 01/25/2038| 2FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cocovvrer [ vonee 09/25/2012| MBS Paydown 0.05408304......... | ccceveeerernernerirnne | ceneerneennd 60,940 | ...oococvnnee 60,940 | ..coovvrnees 56,521 | .ovvrrrnenne 57,011 [ 60,940 v | e (V1 I 2,628 |09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cocoevver | o 08/25/2012| MBS Paydown 0.05789176......... | ccccovveeernerrerrnes | cevrnrrineiins 9,521 | v 9,521 | oo 8,831 | oo 8,907 | ovvoeverenins | i 89 | | e 89 | .o 9,521 IO (V1 I 365 |09/25/2033[ 1FM.....
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949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........c.cccouver [ vonee 07/25/2012| MBS Paydown 0.05848681......... | .ccovvevrvenirniriens 43,609 [ ..o [ (V1 I 1,463 |09/25/2033| 1FM.....
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ... 07/15/2012| Paydown 100.0........ccvevverereenes | vevereemeeinernneriens 13,053 | oovoverciens | e [V I 509 [12/15/2018(1...........
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ..... 08/15/2012| Paydown 100.0.........cocvverernrenes | vevrrreireriseiseiiens 13,125 | oo | s 0 | oo 585 [12/15/2018|1...........
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ... 09/15/2012| Paydown 100.0.................. 13,199 [ oo [ [V I 662 |12/15/2018(1...........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........coccreree | evee 09/20/2012| MBS Paydown 0.80323661 134,349 0 2,318 |09/20/2025
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025............cccouve. | covee 08/20/2012| MBS Paydown 0.830106482 L A47,888 | [ (1 I 1,996 | 09/20/2025(1Z........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........occconves | cevee 07/20/2012| MBS Paydown 0.859684038....... | .cc.oeeeverrerrneernee | wvrerrne 157,811 | i 157,811 | 157,811 | i 187,811 | s | e (72) [ i | e (BT2) [ s [ v 157,811 | oo | oo (V1 I 1,539 [09/20/2025| 1Z........
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031........ccconves | cevn. 07/15/2012| Paydown 100.0........covveerernerenne | covernrremmriennneernee | eeernernneesn8,890 | 8,890 | 8,890 | oiveiirenn6,890 | i [ v [ (V1 I 6,890 | .cvoererrinens | e 0 | oo 268 |09/15/2031(1...........
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.........cccoue. | cevne 08/15/2012| Paydown 100.0........cocvververirens | corernerimrrrerrenirnee | eevrverienneen8,928 | 8,928 | 08,928 | 8,928 | s [ [ (V1 I 6,928 | ..o | s [V I 308 |09/15/2031|1...........
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031........ccccooves | cevne 09/15/2012| Paydown 100.0........ccvrvvevrrerenes [ errrnrerieeniensnrienes | ceveriiereenenn8,968 | i 6,966 | civiierrnenn6,966 | v 8,966 | oo | e | e 0 6,966 | .ovovreeererr | e 0 09/15/2031(1...
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 07/15/2012| Paydown 100.0........ovvvvrvverernnes [ orermrmnrernnineninnn | cvrrvrrernnnene8,018 | 8,018 | 8,018 | 8,018 | i | e | e 0 8,018 | oo | e 0 10/15/2032|1...
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 08/15/2012| Paydown 100.0........ccceververerene | vovernerermernerneninee | eeeverinnnenn8,062 | coviiiricrnnn8,062 | oiviiinnn8,082 | 8,082 | s [ e [ (V1 T 8,062 | .o | e 0 10/15/2032| 1...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 09/15/2012| Paydown 100.0........ccoeveerernerenne | cevernmrrnmrinnnneennee | evernernnnennn8, 107 | iiiiinceaen8,107 | 8,107 | 8107 | s [ [ e (V1 I 8,107 | oo | s 0 10/15/2032| 1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 07/15/2012| Paydown 100.0........covvverrererene | corerneriemnrrerrenirnee | eevrverinenee8,561 | 8,561 | 8,561 | cieirenn8,561 | s [ [ (V1 T 6,561 | oo | e 0 06/15/2033| 1...........
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 08/15/2012| Paydown 100.0........cocevervvereeenne | covernerermnrnenneninnee | weernernneese,897 | ciiiiiicrncn8,597 | 8,897 | 8,597 | s [ e [ 0 6,597 | ovevereerenns | e 0 06/15/2033|1...
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 09/15/2012| Paydown 100.0........cocoevereerinicns | corivniivnniveivenirnns | evvvrieeneen8,634 | 6,634 | 8,634 | 8,634 | s [ [ 0 6,634 0 06/15/2033|1...
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...........ccccoonns | cevee 07/15/2012| Paydown 100.0........ovvvereveernnes [ orrrermrennirmnrerinnes | cevrererernnrene8,032 | viiiiiinnrnnn8,032 | civiiiee008,032 | 008,032 | s | e | e 0 8,032 | .o [ e 0 05/15/2034/1...
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...........ccocoenes | cevee 08/15/2012| Paydown 100.0........ccvveeeerneeenne | coverneremmnnnenneninnee | eeernernnnese8,077 | i 8077 | 8077 | 8077 | s [ e [ e (V1 I 8,077 | covoeeeveeeanns | oo 0 05/15/2034(1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...........ccccocnes | cevee 09/15/2012| Paydown 100.0........covvvervverernnes [ overenennrirmnreninnns | cerrerrennnenn8,122 | 8,122 | ciiiiie8,122 | 8,122 | i | e | e (V1 I 8,122 | oo | 0 05/15/2034|1...........
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 07/15/2012| Paydown 100.0........covvemrernveinne | vevernerermnrnenreninee | veernernnenn3,359 | 5,359 | 5,359 | 5,359 | s [ s [ (1 I 5,359 [ oovreeereeecnns | e 0 10/15/2033| 1...........
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 08/15/2012| Paydown 100.0.. 5,389 | .o | e 0 10/15/2033] 1...
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 09/15/2012| Paydown 100.0.. 5,419 0 10/15/2033] 1...
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. |..... 07/15/2012| Paydown 100.0.. 35,002 | .o [ e 0 02/15/2029(1...
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. |..... 08/15/2012| Paydown 100.0........c.vverrerivies | vererrrreerinerireniene | cernrviinians 35174 | v 35174 | v 35,506 | ..ocvernvne 35,477 35174 | oo [ e 0 02/15/2029| 1...........
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. |..... 09/15/2012| Paydown 100.0.......ccuevvrerereeins | vorernermeerneesneniens | cerneerneenns 35,347 | v 35,347 | v, 35,680 | ..oocerrneene 35,651 35,347 | .o [ e 0 02/15/2029| 1...........
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035...........c.. | ... 07/15/2012| Paydown 100.0.........cvvvvvrierernees [ orerermrincerenirerienns | eevrerennenn 13,023 | i 13,023 | o 13,154 | o 13,147 13,023 [ oo [ 0 01/15/2035| 2...........
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.............. | ..... 08/15/2012| Paydown 100.0.. ....13,090 13,090 [ .ooovvvvvriinns [ e 0 01/15/2035| 2...
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.............. | ..... 09/15/2012| Paydown 100.0.. ...13,157 13,157 | oo | e 0 01/15/2035| 2...
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... | ..... 07/15/2012| Paydown 100.0.........cvererremrirens [ orrvrirernniininniens | e 4752 | i 4,752 4752 | s [ s 0 01/15/2036| 2...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 08/15/2012| Paydown 100.0 L £ I SO 0 01/15/2036| 2...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 09/15/2012| Paydown 100.0 4,810 | v [ 0 01/15/2036| 2...........
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 07/15/2012| Paydown 100.0.. 37,775 | o [ e 0 08/15/2031|1...
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 08/15/2012| Paydown 100.0.. 37,944 0 08/15/20311
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 09/15/2012| Paydown 100.0.. \ \ X X 38,114 | oo [ e 0 08/15/2031|1...
96928* DB  0|HEWLETT-PACKARD CTL 5.00 12/15/2017.........coc. | cevee 07/15/2012| Paydown 100.0........ccevvrerereeins | vorernermnrinnnineninne | cerneerneenns 86,799 | .covvvrrnns 86,799 | ..coovvrnens 87,617 | v 87,451 86,799 | ..ovvrrerrnnnns [ e 0 12115/2017| 1........e.
96928* DB  0|HEWLETT-PACKARD CTL 5.00 12/15/2017........ccoe. | cooe. 08/15/2012| Paydown 100.0..........covvverenrenns | vovernerrisiieniineniens | ceneeineenn 87,160 | .ooovvvrne 87,160 | .ovevvrneen. 87,982 | .oovvvnn. 87,815 87,160 | ..ovvrvrrienis | cenee 0 12/15/2017| 1.........c.




Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

19°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)
96928* DB  0|HEWLETT-PACKARD CTL 5.00 12/15/2017............. | ... 08/24/2012| Paydown 103.0........cvueverrernerins | vorernrrierinerireniene | ovriis 7,494,154 | ......... 7,275878 | ......... 7,344,445 | ... 7,330,539 | oo | s (59,325) [ .ooverrerrerines | v (59,325) | ..ovverrirerirne | e 7,275,878 | oo [ e 218,276 |..... 218,276 |..... 251,624 |12/15/2017(1...........
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.........cccnuvernvvrnees | conee 07/25/2012| Paydown 100.0........coevererereeine | vorerermsennerineniens | cerneeineenns 51,990 | covrrrrens 51,990 | covvrernens 52,473 | v 52,440 | ..ovvoeriirins | v (VA [T I (VA D] . 51,990 v | e (V1 I 1,759 (01/25/2029| 2...........
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029........occonsvemvrnnees | cenee 08/25/2012| Paydown 100.0..........ocvvrerereernns | cevernerisrinsiineninne | eeneeineenns 52,241 | cocovvrrnnnn. 52,241 | covovern. 52,727 | ccovvvrreenne 52,694 | .oooiveieiinies | i [PZ ) [T I (V2] — . 52,241 IO 0 01/25/2029| 2...........
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.........cccrvvemvvervnns | cuvee 09/25/2012| Paydown 100.0.. 52,493 IO I 0 01/25/2029 2...
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 07/15/2012| Paydown 100.0.. 27,862 0 08/15/2030| 1
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... | ..... 08/15/2012| Paydown 100.0.. 27,968 IO I 0 08/15/2030| 1...
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 09/15/2012| Paydown 100.0 28,075 IO 0 08/15/2030| 1...........
96928 DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031........ocvovveres | vevee 07/15/2012| Paydown 100.0 12,559 v [ 0 09/15/20311...........
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031.......ccccvevvee | covee 08/15/2012| Paydown 100.0 12,613 IO I 0 09/15/2031| 1...........
96928* DJ  3|FRANKLIN COUNTY OH 5.25 9/15/2031 e 09/15/2012| Paydown 100.0.. 12,669 OO 0 09/15/2031|1...
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 07/15/2012| Paydown 100.0.. 19,177 IO I 0 10/15/2029|1...
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 08/15/2012| Paydown 100.0........couevererereerne | vorerrermsernerinenirens | cerneeineinns 19,267 | coovovvrrrne 19,267 | oo 19,444 | ..o 19,438 D] (14 - . 19,267 v | e 0 10/15/2029] 1...........
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 09/15/2012| Paydown 100.0.........ovvverereeinns | vevernermsrenniineninne | ceneeiineins 19,357 | covvvvrens 19,357 | covvvrrinns 19,534 | .o, 19,529 (8)].eer ()] E— . 19,357 IO 0 10/15/2029| 1...........
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12/31/2012..........c... | co.e. 06/07/2012| Prior Period AdJUSIMENt........ccc. | coveerrinrrneierines | eeenmrininneiieninees [ coeninsinssissinenes | e | s | oo | e | v (V1 T OO [V I 124 |12/31/2012| 4Z........
G7816E  AA 9| SARA 2006-1X A1 CLO FLT 12/15/2019......cccccvuvvnee F...]109/15/2012| MBS Paydown 0.880240057....... | cccoseenerenssessninns | crrerennes 500,548 | .oooveeene 500,548 | ....ccoo.eu 477,398 | .o 477,398 | .o | e 6,168 | ..o [ 8,168 | i | s 500,548 v | (U] 2,756 | 12/15/2019| 1FE......
3899999. Total - Bonds - Industrial & Miscellaneous. 586,246,645 | ... 575,858,074 | ... 558,793,175 | ..... 585,103,078 ...6,631,306 | ..oooovvie0 | 6713134 | 0 | 571,855,482 14,391,167 | 19,001,372 |...... XXX... [.XXX....
Bonds - Hybrid Securities
31678V 20 6| FIFTH THIRD CAP 7.25........cccomirenirierierineerisninees | e 08/08/2012| Call 25.0.......coouevercerrireirnrinens | ceverserieriseeseniene | oneinn 4,075,000 | ..overrereeireninni | e 4,089,350 | ......... 4,082,384 | ...ocoovvriniiinns | e (7,384) [ oo | cerereeens (7,384) [ oo | s 4,075,000 IO 0 [ 216,654 |11/15/2067| 3AM.....
31678W 20 4 |FIFTH THIRD CAP 7.25 8/15/2067..........ccccorevernvvennns [ 08/15/2012| Call 25.0........oovrvriverinriirerinens | cererrriieninerieniene | enrien 4,375,000 [ ..o | s 4,373,750 | ......... 4,366,309 | ...coovviririins | e 8,691 | oo [ v 8,691 | .o | s 4,375,000 OO 0 . 237,891 |08/15/2067| 2AM.....
808510 AA 9| SCHW-CALLO08/12 7.50 11/15/2037.......ccosuvnvrvrnnns [ e 08/31/2012] Make Whole Call 100.0.......cccovee | covernmrrsnmensnisninnne | onninnas 3,000,000 | ......... 3,000,000 | ......... 2,994,690 | ........ 2,994,589 | ..o | oo 5,411 | [ v L I S P 3,000,000 v e 0 [ 178,750 | 11/15/2037| 2AM.....
4899999. Total - Bonds - Hybrid SECUMties.........cooviiieriiiniineiisiiscieas 11,450,000 | ......... 3,000,000 | ...... 11,457,790 | ....... 11,443,281 | v 0] 6719 [0 [ 8,719 | 0 [ e 11,450,000 .0 0 0 ... 633,295 |...... XXX... [.XXX....
8399997. Total - Bonds - Part 4. 659,101,072 | ..... 633,217,005 | ..... 631,844,148 | ..... 658,075,340 ..6,543,751 | o0 | ...6,625,579 | o0 | 644,707,986 14,393,092 | 14,393,092 |20,649,285 | ...... XXX... |.XXX....
8399999. TOHAI = BOMAS. .1tttk ettt | i 659,101,072 | ..... 633,217,005 | ..... 631,844,148 | ... 658,075,340 ..6,543751 | o0 | ..6,625,579 | o0 | 644,707,986 14,393,092 | 14,393,092 |20,649,285 | ...... XXX... | .XXX....
Common Stocks - Industrial and Miscellaneous
02916P 10 3| AMERICAN RAILCAR INDUSTRIES, INC......c.ccoueres [ vonee 09/11/2012 INTERSTATE........cvovevrerrnerrrens | woreeen 20,000.000 | ............ 628,722 | ..coeere XXX | v 434,806 | ............ 478,600 | ..... (268,000) | ...vvvevrrerireens | eevrerireeerneeinns | e (268,000) | ...vvevvvrrrirens | e 210,600 | ..o [ eenes 418,122 |..... 418,122 | oo | e XXXeo | Lo
02916P 10 3| AMERICAN RAILCAR INDUSTRIES, INC.......cccccovews | corne 09/12/2012| INTERSTATE........covviirnrreirerns | creirs 3,031.000 | .ovvrernend 93,276 | .covvereee XXX s | v 62,523 | oo 72,532 | ....... (40,615) [ ..o [ v [ e (40,615) [ ..vvvrrrrinns | v 31,916 | | e 61,360 | ...... 61,360 | ..oovvrrerinns [ XXXeoo | Lo
055622 10  4|BP PLC-SPONS ADR.... .|R.. [08/07/2012| INTERSTATE........ccrvvurmerrmrrrens | worener 50,000.000 | ......... 2,123,252 ....2,103,160 2,103,160 | oo | errvrirneeniieiens | e 0 2,103,160 | .covvrrvrrrcnes | e 20,092 | ...... 20,092 | ... 24,000 |...... XXX... |L
055622 10  4|BP PLC-SPONS ADR.... .|R.. [09/14/2012| ISI GROUP INC........oocorrirrrrirans | s 30,000.000 | ......... 1,313,260 | ..ovvoree XXX | v 1,260,310 1,260,310 [ ..coovvererenes | cerrreiierienins [ oo 0 1,260,310 [ ..vvvrrvrrveins | e 52,950 | ...... 52,950 | ...... 28,800 |...... XXX... |L
055622 10 4|BP PLC-SPONS ADR......ccovvmrirerrieinersiersnsinensnes R.. [09/28/2012[ ISI GROUP INC.........cocvrrrvrrrrar | vreree 50,000.000 | ......... 2,115,148 | .ooveeer e XKX s | v 2,097,528 | ......... 2,097,528 | ...ovvvirerrinnns | e | e 0 [ | v 2,097,528 | ..cooovrrvinins | e 17,620 | ...... 17,620 | ...... 48,000 |...... XXXooo | Lo
128126 10 9| CALAMP CORP.......coorierrerrrrcrinnriserieniseesssninens | ceves 09/26/2012| INTERSTATE.........ccoovvvrerrnerrens | woreees 85,000.000 | ............ 676,933 [ ...oooeee XXX | v 334,672 | .ooeoneee. 360,400 | ..... (67225 1:10) N ORI ISP OO (<7220 1:10) N TR IO 38,250 | .covvrrerrnnnns [ e 638,683 |..... 638,683 | ..o [ e XXX | Lo
128126 10 9| CALAMP CORP.......ovviericrtiieinnieissierssseieniens | s 09/27/2012| INTERSTATE.......covvrivmivvirnnns | coeene 55,750.000 | .....o.o. 467,381 | .oovvree XXX | e 202,831 | oo 236,380 | ..... (211,292) | oo [ v [ e (211,292) | oo | v 25,088 | ..oovvveiicirns | s 442,293 | ... 442,293 | ..o [ XXXooo | Lo
17275R 10 2| CISCO SYSTEMS INC......ccovrveerirereieriererneessninenes | e 09/28/2012| INTERSTATE........ccnvververrerrinnns | e 100,000.000 | ......... 1,916,347 [ .o XXX | e 1,911,840 | 11,911,840 | s [ e [ 0 [ oo | e 1,911,840 | oo | 4,507 | .oooee 4,507 | .......8,000 |...... XXX... | L
172967 42 4|CITIGROUP INC JSSSTRRRI IO 09/28/2012| SANDLER O'NEIL & PARTNER. 20,000.000 | ... 654,677 | ..oooveee XKX i | 0. 791,836 | ...........526,200 | ...... 265,636 265,636 ...(137,159) | ...(137,159) | ...........600 |...... XXX... |L
20030N 10 1[COMCAST CORPORATION CLASS A.......ccocovvrvvrnes [ s 08/07/2012| INTERSTATE........covvrvvrmrrvvirnnns | v 50,000.000 | ......... 1,728,996 | ... XXXoroorr | v 1,144,630 | .........1,185,500 | ....... (40,870) [ ..vovrrverrvris [ v | e (40,870) | .. B 584,366 |..... 584,366 | ......21,875 |...... XXX... |L
20030N 10 1 |{COMCAST CORPORATION CLASS A.......cocoovvrrerens | vever 09/06/2012| INTERSTATE.........ccoovvererrrnrrrens | woreees 50,000.000 | ......... 1,726,981 | ..oovveree XXX | s 1,112,538 | ........ 1,185,500 | ....... (72,963) [ ..ovvvvcevreernenes | ceveneernsrinnernns | v (72,963) | ..ovvvrrrreriiee | e 1,112,538 | oo [ e 614,444 | ..... 614,444 | .....21,875 |...... XXXo | Lo
20030N 10  1|COMCAST CORPORATION CLASS A.......coocvervrnes | s 09/13/2012| INTERSTATE.......coovvrirrmrvvrnins | v 30,000.000 | ......... 1,056,438 | ..cooovee XXX | i 658,194 | ...cccvvnne 711,300 | ....... (53,108) [ ..vovvrvrerrreee [ ervrrrrireriverinns | e (G IT01C) ] [N IR 658,194 | ..covvvvrvires | e 398,244 | ..... 398,244 | ....13,125 |...... XXXooo | Lo
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20030N 10 1 [COMCAST CORPORATION CLASS A 09/20/2012| INTERSTATE.........ccoovvvnervnrrins 50,000.000 | .........1,779,205 |............ )9, TN I 1,035,670 | ......... 1,185,500 | ..... (149,830) | ..cvvvevvvrcviririn | eerrerirerirnreinns [ e (149,830) | ...vvovvvererereee | vererrrn 1,035,670 | v | 743,535 | ... 743,535 | ...... 21,875 |...... XXX | Lo
20030N 10 1 [COMCAST CORPORATION CLASS A 09/25/2012| INTERSTATE.........ccnverrerrrnrrians 85,000.000 | .........3,092,656 |............ XXX eovvee | e 1,711,547 | ......... 2,015,350 | ..... (303,803) | ..cvvvevrrcrireens | eevrrerireeersreins [ s (303,803) | ..cvvvvvrrererene | e LT1L54T | s 1,381,109 | ...... 37,188 |...... XXX | Lo
20030N 10 1| COMCAST CORPORATION CLASS A. 09/14/2012| 1SI GROUP INC.......cccvvvcrrrire. 30,000.000 | .........1,059,408 |............ XXX ovvre | v 658,194 | ..ccovvvnne 711,300 | ....... (53,108) [ ..vevrrvvrerereene [ v | e (53,106) [ ...ooveervriree | wrerrerenn058,194 | i [ 401,214 | 401,214 | ...... 13,125 | ...... XXXeoo | Lo
20030N 10  1|{COMCAST CORPORATION CLASS A.. .| 08/09/2012| STRATEGAS 15,000.000 | ............518,400 | .......... XXX.ooes | ..v....343,389 | ...........355,650 | ....... (12,261) | .. (12,261) [ oovverereevenns | cvererreenn 343,389 | oo |0 175,011 | 175,011 | ........ 6,563 |...... XXX... | L.
20030N 10  1|{COMCAST CORPORATION CLASS A.. .108/10/2012| STRATEGAS. 60,000.000 | .........2,066,492 |..........XXXecc0ons | 2,371,902 | .........1,422,600 | ....... (50,699) | .. (50,699 | ..vvovrreriiee | e 1,371,902 | s | 1.694,590 | ... 694,590 | ...... 26,250 |...... XXX... | L
231082 10 8 |CUMULUS MEDIA INC CL A 08/20/2012| INTERSTATE 31,032.000 | .oooereeern 87,170 [ XXX | v 92,475 | il 103,647 | (11,172) | .. (T1172) [ v | v 92,4875 | s | 0000n(5,305) | oo (5,305) [ +vvvvnrererrnris | erene XXX... |L
25470M 10 9|DISH NETWORK CORP - A.....coocoorrvmrrmerirnrrirenernens 08/20/2012| INTERSTATE........cocovrvverrrrirnnnne 56,512.000 | .........1,779,958 |............ XXX eovvee | e 1,984,136 | .cooovvrenne 796,819 | ..... (422,710) | cvvvverreriieens | eerrrerireeernrenns | e (422,710) | .ovvvvvrerreee | e 1,186,752 | i |..593,206 | ... 593,206 | ..cooveveerrer | crrnee XXXeoo | Lo
278768 10 6 |ECHOSTAR CORPORATION CLASS A 08/27/2012| INTERSTATE........coovvrirvrrrinnine 14,220.000 | ............392,524 | ............ XXX ovvre | v 530,975 | .coovvveee. 141,347 | ... (71,100) [ oo [ v | e (71,100) [ .eovovvererernes | e 226,667 | oo | ... 165,858 | ..... 165,858 | ...ovvvrevrvees [ XXXeoo | Lo
278768 10 6|ECHOSTAR CORPORATION CLASS A 08/28/2012| ISI GROUP INC........cccoovvrerrranes 22,959.000 | ............627,290 |............ ). 9.9 TR ISR 857,289 | ..o 228,212 | ..... (114,795) | v | e [ e (114,795) | oo | wvvreerer 365,966 | oo |...261,324 | .. 261,324 | .o | e XXX [Loveianes
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS 08/07/2012| STRATEGAS........ovverreerrrinrri 24,276.000 | .........1,294,358 |........... ) 9.0 T IS 922,563 | ......... 1,125,921 | ..... (203,358) | ...vvvecvrrcereins | eevrerierirneninns [ e (203,358) | ..ccvovcrrreririee | wrrreereen 922,563 | o |0 371,794 | 371,79% | ...... 45700 |...... XXXoo | Lo
DEUTSCHE MORGAN
369604 10 3| GENERAL ELECTRIC COMPANY. 08/09/2012| GRENFELL 50,000.000 | .........1,050,951 |............ ) 9.0 T IS 837,845 | ............ 895,500 | ....... (57,855) [ ..ovvvrverrerenes | vererneernreiserns | e (57,655) [ ..overrericerine | veererrrnnn 837,845 | i |0:213,106 | ... 213,106 | ...... 25,500 |...... XXX | Lo
DEUTSCHE MORGAN

369604 10 3| GENERAL ELECTRIC COMPANY. 09/06/2012| GRENFELL 75,000.000 | .........1,589,589 | ....ccc.. XXXorvree | crvrnns 1,160,160 | ......... 1,343,250 | ..... (183,090) | ..vvvvevvvrcrereens | werrrerirerersreins [ e (183,090) | ..ovvvvevererereee | werernnn 1,160,160 | oo |- 429,429 | ... 429,429 | ...... 38,250 |...... XXX | Lo
369604 10 3| GENERAL ELECTRIC COMPANY.... 08/07/2012| INTERSTATE 150,000.000 2,513,535 2,686,500 | ..... (172,965) | .vovvereerveins | eevrerireeirnnenns | orveens (172,965) | .. ,513,535 | ..oovveveiienens | ...657,199 | ... 657,199 | ...... 76,500 |...... XXX... |L
369604 10 3| GENERAL ELECTRIC COMPANY.... 08/08/2012| STRATEGAS. 50,000.000 . ..837,845 ...895,500 | ....... (57,855) [ ..voverereriinis [ s (57,655) [ ..ovovvvervrnee | rernnrnnn837,845 | s [...208,182 | ... 208,182 | ...... 25,500 |...... XXX... |L
369604 10 3| GENERAL ELECTRIC COMPANY. 08/10/2012| STRATEGAS.........ovvvrerireiririn 100,000.000 | .........2,094,723 | ....ccce. XXXoorvroe | wrvreens 1,622,665 | ......... 1,791,000 | ..... (168,335) | ..vvvvevvrcrrrieens | wevrerireeerneninns [ v (168,335) | ..ocvvvcvrrcriiee | wereenns 1,622,665 | ovvonicviees | 472,088 | ... 472,058 | ...... 51,000 |...... XXX | Lo
369604 10 3| GENERAL ELECTRIC COMPANY. 08/22/2012| STRATEGAS........oovverrirrinrrins 50,000.000 | .........1,039,432 | ....cc.c.. XXXoeoooes | vorerrnnn 773,440 | ...........895,500 | ... (122,080) | ..cvvvevvvcerneen | eevreeieeirsnnnns | e (122,080) | ..cvvovcvverireee | cerreereen 773,440 | s |....265,992 | ... 265,992 | ... 25,500 |...... XXX | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION 09/17/2012| FRIEDMAN BILLING........cocvrnie | covrens 4,000.000 | ..cccooerree.51,878 [ e XXX | 025,600 | 3,700 | e, (4,000) | coooovvrnrirrinns [ e | s (4,000) [ ..ovevveerrns | cereeernei25,600 | v | 26,278 | e 26,278 | .coovvrevrrvenes | o XXX | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION.... 09/18/2012| FRIEDMAN BILLING.. 10,000.000 | ... 131,165 | v XXX | everen.64,000 | ooiin9,250 | e (10,000 | .. (10,000) [ ..ovvrvercrrne | vererrenrne84,000 | i | 087,165 | oo 67,165 | .coovvrervrrreres [ crvnne XXX... |L
410495 20 4 |HANMI FINANCIAL CORPORATION 09/19/2012| FRIEDMAN BILLING.. 15,000.000 | ..o 195,429 | oo XXX | 00022 96,000 | e 13,875 | (15,000 | .. +(15,000) | cvovvvierrene | erererreenn 96,000 [ i | 299,429 | 99,429 | ..o [ XXX... |L
410495 20 4 |HANMI FINANCIAL CORPORATION.... 09/20/2012| FRIEDMAN BILLING.. 18,000.000 | ...........234,198 | ....coc.. XXX ooves | e 115,200 | ... 16,650 | ... (18,000) (18,000) | ..vvvveverceree | wverereenn 115,200 | v | 118,998 | ... 118,998 | ..o | e XXX... | L
410495 20 4 |HANMI FINANCIAL CORPORATION 09/21/2012| FRIEDMAN BILLING.........coovvene 21,000.000 | ..coe0e.277,895 | oroirce XXX i | i 134,400 | ..............19,425 | ....... (A0 [0) ORI I (21,000) [ ..ovoeveererrens | errenen 134,400 | oo, [0 143,495 | ... 143,495 | .o [ XXXeoo | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION 09/24/2012| FRIEDMAN BILLING.........ccco..... 20,000.000 | .........ee.263,510 [ .ooroorre XXX oo | v 128,000 | ..............18,500 | ....... (20,000) [ ..ovvovverrieries | e (20,000) [ ..voveerrrinne | rereennnn 128,000 | oo |20 135,510 | ... 135,510 | oo | e XXX..o [Loveinne,
410495 20 4 |HANMI FINANCIAL CORPORATION 09/25/2012| FRIEDMAN BILLING..........c.o..... 10,000.000 | .cooerrer 132,273 | oot XXX | v 64,000 | ..ccoccerrn9,250 | ..o (10,000) [ +.ovvrvereereres | veverneererisernns | v (10,000) [ ..ovvrvercrrne | vrerrerrne84,000 | i | 68,273 | oo T KT I O XXX | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION.... 09/26/2012| FRIEDMAN BILLING........ccocrvvne | vovrirnnnnn 200.000 | .oooverennn2,597 [ XXX | e 1,280 [PZ0[0) ) SO IO (200) [ v | ervrrrrerensn 1,280 | i | e 1,317 | i 1317 | v [ XXX... |L
410495 20 4 |HANMI FINANCIAL CORPORATION 08/20/2012| FRIEDMAN BILLINGS RAMSEY 25,000.000 60,000 | ...cccc..23,125 | ... (25,000) [ ..vvovvrererienes [ s (25,000) | ..ovevverceree | veerereenn 160,000 | v | ... 164,865 | ... 164,865 | ..oooovvercrens | e XXX... |L
410495 20 4 |HANMI FINANCIAL CORPORATION.... 08/21/2012| FRIEDMAN BILLINGS RAMSEY 1,900.000 212,160 | e 1,758 | (1,900) | cvvvverrrrerinns | vevrerineeerirenees | cevereinns (1,900) [ oo | v 12,160 | i | 012,466 | 1000 12,466 | oo | e XXX... |L
410495 20 4 |HANMI FINANCIAL CORPORATION 09/13/2012| FRIEDMAN BILLINGS RAMSEY 20,000.000 | ..cccc0eei261,278 [ ooreere XXX | v 128,000 | ..............18,500 | ....... (20,000) [ ..ovvovvvrrireries | oo (20,000) [ ..vovveerrrirne | wrerreennn 128,000 | oo |0 133,278 | .. 133,278 | oo | e XXX [Loveanes
410495 20 4 |HANMI FINANCIAL CORPORATION 09/14/2012| FRIEDMAN BILLINGS RAMSEY 20,000.000 | ....oe0.r.264,538 [ .oocvoeere XXX | i 128,000 | ..............18,500 | ....... (20,000) [ ..vvovvvrerirnes [ e (20,000) | ..ovevverceriee | vvereerenn 128,000 | i | 1. 136,538 | ... 136,538 | oo | e XXXeoo | Lo
46625H 10 0|J.P. MORGAN CHASE & CO.......ccrvrvrvirvrirnrrirniirenns 09/13/2012| SANDLER O'NEIL & PARTNER. 60,000.000 | .........2,478,088 | ........... XXX.oovvs | wrvrrne 2,259,577 | .........1,995,000 | ...... 264,577 | .vvevvvercernn | v | e 264,577 | oo | 002,259,577 | v |0.218,512 | 218,512 | ...... 51,000 |...... XXXeoo | Lo
59156R 10 8 09/14/2012| SANDLER O'NEIL & PARTNER. 20,000.000 ..828,570 | ............623,600 | ...... 204,970 | ..o | e | v 204,970 +(107,608) [ ..oovvrrerrire [ veree XXX... | L
68389X 10 5| ORACLE CORPORATION 08/10/2012| BERNSTEIN.......ccouervrrireirreinne 50,000.000 1,298,546 | ........1,298,546 | ....coovovverncres | verrrreinerrenins | conne 0 | evverrnerines | 001,298,546 | cooviiiens [ ....266,479 | ... 266,479 | ........3,000 |...... XXX... |L
68389X 10 5| ORACLE CORPORATION.......cocmrerermrirerrriarirrerenes 08/08/2012| FRIEDMAN BILLINGS RAMSEY 100,000.000 | .........3,125,380 | .....coc.. XXXorvros | wrvrrnen 2,687,541 | ......... 2,683,150 | ..ooune 4391 | s | e | e 4391 | | 002,687,541 | i | 1..437,839 | 437,839 | .......6,600 |...... XXXooo | Lo
68389X 10 5| ORACLE CORPORATION........ceooorrmrererererienirenes 08/20/2012| INTERSTATE.........cconverrervnrrrnns 20,000.000 | ............640,744 | ... XXXooovors | vovrrerirns 512,210 | oo 512,210 [ .o | e [ e 0 e | 812,210 | i [...128,534 | ... 128,534 | ........1,200 | ...... XXXeoo | Lo
68389X 10 5| ORACLE CORPORATION.......coorirerriireriirrirrirenns 08/07/2012| STRATEGAS........cocvvverriirerins 150,000.000 | .........4,735,064 | ........... XXXoovros | wvrrnes 4,222,404 | ......... 4,222,404 | ..o | | 0 | | 04,222,404 | oo | ....512,660 | ... 512,660 | ......14,400 |...... XXXooo | Lo
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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)
716933 10 6|PHARMACYCLICS INC......ccovverinrrrerirerineereninnns [ 07/02/2012| RODMAN & RENSHAW.........c... | woueee 20,000.000 | ......... 1,160,758 |............ XXX vvioe | v 686,064 | ............ 686,064 | ....ccovevrrers [ v [ (V1 PRI ISR 686,064 | ......oovvverires [ vouns 474,694 |..... 474,694 | ..o [ XXXooo | Lo
726503 10  5|PLAINS ALL AMER PIPELINE LP.......cocomerrmrrrerrns [ v 08/07/2012| STRATEGAS........cocvvrrrerirerrnes 35,000.000 | ......... 3,017,594 | .....cc...c. ) 9. T IS 2,013,381 | ......... 2,570,750 | ... [T A< T40) SRR ISP OO (557,370 | ..vvvrererereraee | cereeens 2,013,381 | .o 1,004,213 |..1,004,213 |..... 109,725 |...... XXXooo | Lo
744320 10 2| PRUDENTIAL FINANCIAL, INC......cooomrrvmrimerinrirnes [ e 09/14/2012| SANDLER O'NEIL & PARTNER. | ....... 10,000.000 | .....ccco..c. 586,187 | ...ccoenc... XXX oo | s 604,459 | ............ 501,200 | ...... 103,259 | ooovvinerierins [ e | s 103,259 | oo | e 604,459 | ..coooerincins | e (18,272)| ..... (18,272) [ ..ovvrcvreriss [ o XXXeoo | Lo
DEUTSCHE MORGAN
758075 40 2| REDWOOD TRUST INC.....ooveuerererimeirerinninserienins | e 08/08/2012| GRENFELL | ... 30,000.000 | .......c.... 389,790 |..coovnee. ). T IS 361,644 | ........... 305,400 | ........ 56,244 | ..o [ e | e 56,244 | ...oovovvrrecns | s 361,644 | ..o | e 28,146 | ...... 28,146 | ...... 15,000 |...... XXXeoo | Lo
DEUTSCHE MORGAN
758075 40 2| REDWOOD TRUST INC.....ocvvrervreririemcrinninserienins | e 08/09/2012| GRENFELL | ... 15,000.000 | ....cccvvnee 198,578 |............ XXX ovvre | v 180,822 | covvvvrne 152,700 28,122 | v | e 28,122 | oo | s 180,822 | oo | s 17,756 | ...... 17,756 | ........ 7,500 |...... XXXeoo | Lo
DEUTSCHE MORGAN
758075 40 2| REDWOOD TRUST INC......oooomrvrerirrererineiirerienins | e 08/10/2012| GRENFELL | ... 30,000.000 | ............398,385 | ....cccc. XXXooovver | verrerrnn.353,859 | ..........305,400 | ... 48,459 | ..oovvirirnnns [ o | 48,459 [ s | 10000 353,859 | s | 144,526 | L....44,526 | ......15,000 |...... XXX | Lo
758075 40 2| REDWOOD TRUST INC.....ovvoerererieirerinniserieeins | e 08/13/2012| FRIEDMAN BILLINGS RAMSEY | ....... 15,000.000 | ....cc.oee0. 201,150 | ovooerer e XXX | e 157,467 | 152,700 | i 767 | s [ e | e 767 [ i | e 157,467 | s | ...43,683 | ......43,683 | ........7,500 |...... XXX | Lo
758075 40 2| REDWOOD TRUST INC......ccovvvvrerimrirriinninerirenin [ s 08/14/2012| FRIEDMAN BILLINGS RAMSEY | ....... 15,000.000 | ...........203,671 | ccooovereee XXX oois | e 157,467 | 00 152,700 | i 767 | s [ e | verreneee 767 [ v | v 157,467 | i | ... 46,204 | ......46,204 | ........7,500 |...... XXX... | L
758075 40 2| REDWOOD TRUST INC.....oovvrerererrmeirermseinerienins | e 07/03/2012| INTERSTATE. 30,000.000 | ..cc00rr.388,926 | oo XXX s [ 367,194 | ....0305,400 | oo 81,794 | oo [ | 81,794 [ | 367,194 | i | 021,732 ] 021,732 | 015,000 XXX... | L
758075 40 2| REDWOOD TRUST INC......coviririirerireirerireriseineis | veres 07/05/2012| INTERSTATE.......coovvvirmrvvinnns | o 50,000.000 | ............649,565 | .......... XXXoroooo | vrerrnnnn611,990 | ............509,000 | ......102,990 | ..ooovvvrvvvvnns [rvvveireinrnins [ 000 102,990 [ i | 811,990 | e | 237,575 | 1....37,575 | ......25,000 |...... XXX... |L
758075 40 2| REDWOOD TRUST INC......ccovervrerirririvinriererirenins | v 07/06/2012| INTERSTATE.........ccovvvrervmirrans | wovenes 50,000.000 | ............655,010 | cooovereee XXX v [ i 606,440 | ...........509,000 | ....... 97,440 | ..o [ | e 97,440 | oo | crerrernnn806,440 [ i | 48,570 | ... 48,570 | ...... 25,000 |...... XXXeoo | Lo
758075 40 2| REDWOOD TRUST INC.....ccvoerererreirerinninneiienins | e 08/15/2012| INTERSTATE........ccovreerirnrrnens | woreees 15,000.000 | ............. 201,745 | oo XXX | i 157,467 | .o 152,700 | occnee AT67 | oo [ | e AT67 | o | vveerenn 151467 [ s | e 44278 | ...... 44278 | ........ 7,500 |...... XXX | Lo
859319 30 3| STERLING FINANCIAL CORPORATION......ccovvereres | veree 09/25/2012| FRIEDMAN BILLING..... 25,000.000 561,430 [ .ooovreeee XXX [ s 500,000 | ...........500,000 [ ..ovoorroririvmns | corvvriveriinnins [ e 0 | eooveeceerienee | e00r00ra500,000 [ oo | v 61,430 | ...... 61,430 | oo [ XXXooo | Lo
87612E 10 6| TARGET CORP.......cccrvrerirrrirnerierirenesneeississiinenns | e 08/10/2012| STRATEGAS........ovvvrerrrereriens | worenes 30,000.000 | ...cenee 1,875,780 ...1,402,888 | .........1,536,600 | ..... (133,712) | v | eevrrerieeerneeinns [ v (133,712) | .. 472,892 |..... 472,892 | ...... 18,000 |...... XXX... | L
90187B 10 1| TWO HARBORS INVESTMENT CORP.......cccccvereres | o 09/28/2012| INTERSTATE. .150,000.000 .1,759,851 1,557,830 0 202,021 |..... 202,021 | ...... 60,000 |...... XXX... |L
92769L 10 1| VIRGIN MEDIAINC......ccoiveriririnerirenienerceissninnns | e 08/10/2012| BERNSTEIN.......ooooeverererieririns | woenes 10,000.000 | ............ 445,790 270,475 | .............79,000 | ..... (134,800) | ..cvvvovvvrrereens | eevrerirerersreins [ v (134,800) | ...vvovvvererernee | cerererernena 79,000 | i | +....366,790 | .....366,790 | ...........800 |...... XXX... | L
92769L 10 1| VIRGIN MEDIA INC......ccoomvemerrrrimrirenieniseernssiinens | e 08/14/2012| BERNSTEIN.......ocoorrvrerireirrrins | e 50,000.000 | ......... 1,363,529 | ..ooveree XXX | v 1,339,207 | ............395,000 | ..... (674,000) | ..cvvveverncerneen | eevreriererseninns [ e (674,000) | ..ccvovvverinee | wrrreennnn395,000 | v | -..968,529 | .....968,529 | ........4,000 |...... XXXoo | Lo
92769L 10 1| VIRGIN MEDIAINC......covverrrirmrrrireiieirerenissieninnns | veres 08/20/2012| BERNSTEIN.......oovvvrervrrrrerernnes [ v 10,000.000 | ..ovvvveee 273,610 [ .ooovreeeen XXX [ i 267,786 | ..............79,000 | ..... (134,800) | ..oovvvvrrreees | erererrnnierirenins [ ervenns (134,800) | ...oovvvervrrrnns | erererrneenn 79,000 [ oiiiiviiiis |20, 194,610 |.....194,610 | ...........800 |...... XXXooo | Lo
92769L 10 1| VIRGIN MEDIAINC......ccoorvemrreerinerrrerireneseerssninens | e 08/21/2012| BERNSTEIN.......ccoovervrerereeririns | woeees 10,000.000 | ........... 277,382 [ .ovveeee XXX | v 267,786 | ..............79,000 | ..... (134,800) | ..cvvvevvvrcrereens | eevrerireeersveinne [ v (134,800) | ...vvvvvvererenee | verererernennn 79,000 | i | ... 198,382 | .....198,382 | ...........800 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIAINC........oeverriiiririreriirerenissireniiens | veres 08/22/2012| BERNSTEIN........ccovvvervirniirernnns | creins 5,000.000 | ...cc...... 136,556 | oo XXX [ 133,893 f oo 39,500 | e (67,400 | .. (67,400) [ ..ovvrrrrvrnns | wverernnnn39,500 | oo | +0...97,056 | ......97,056 | ...........400 |...... XXX... |L
92769L 10 1| VIRGIN MEDIAINC......ccoveririirimrrirenirenirseeissninnns | e 08/23/2012| BERNSTEIN.......cvovrercerrriniris | correens 4,000.000 | ............108,781 | ..ccoccc.. XXXorivis | vivvrv 106,565 | .............31,600 | ...... (53,920) | .. (53,920) | .. 181 | ... 77,181 | ..........320 |...... XXX... | L
92769L 10 1| VIRGIN MEDIA INC......ccooremerrrrinrirserieeiscerssninnens | e 08/30/2012| BERNSTEIN.......ccvvrvereerrrineins | cerreens 3,000.000 | .ooorernes 81,472 | oo XXX | s 79,908 | ..ovvvvrnenne 23,700 | ....... (40,440) [ ...cvoreverrineren | cevrrneirnsriineins | e (40,440) [ ...cvveveeeiene | errireereene23,700 | i | s 57,772 | ... 57,772 | v 240 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIA INC......cccorvirirriineirnerieeiseisssinnnns | e 08/31/2012| BERNSTEIN......oovvvvvrrirriinriis | cereens 5,000.000 | ...ccoonee 137,898 | oo XXX | s 133,180 | covvvvrnne 39,500 | ....... (67,400) [ ..o | e | v (67,400) [ ..ovvveveeviens | eerirerrrnnn39,500 | i | s 98,398 | ...... 98,398 | .ovvvuen 400 |...... XXX | Lo
DEUTSCHE MORGAN
92769L 10 1| VIRGIN MEDIA INC......ccoovieirrrineinerieeiseisssiinees | e 09/05/2012| GRENFELL | ... 20,000.000 | ............ 553,552 | ..cvvvnee ). T IS 525,155 | .covonec. 158,000 | ..... (269,600) | ...vvvevvvecerrrens | eevrerieriisinns [ e (269,600) | ...voovrvrcriens | e 158,000 | ..ooovververens | s 395,552 |..... 395,552 | ....... 1,600 |...... XXX | Lo
DEUTSCHE MORGAN
92769L 10 1| VIRGIN MEDIA INC......ccoorrirrrerennrrenieeiseessssinens | e 09/07/2012| GRENFELL | ... 10,000.000 | ........... 290,951 | ..ccovvneee ) 9.0 ST IS 258,323 | ..ovvrrne 213,800 | ..... (134,800) | ..cvvvevvrcrereens | eevrerireeerieeinns [ v (134,800) | ..ovvvvvvrriree | v 79,000 | .ooovvrveriennns [ e 211,951 |..... 211,951 | ....... 1,200 |...... XXX | Lo
DEUTSCHE MORGAN
92769L 10 1| VIRGIN MEDIAINC......ccoomverrreerinerirerireeireerssninens | e 09/11/2012| GRENFELL | ... 20,000.000 | ............ 588,785 | ..o XXXovivs | verrerrn.515,226 | ...........427,600 | ..... (269,600) | ...vvvevvrrcrrreens | eerrerireeerieeins | s (269,600) | ...vvovvvvrrirens | v 158,000 | ..vouverrerens | 430,785 |..... 430,785 | ........ 2,400 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIA INC......cccoiviririimeiinerieeieeirsseiinnns | s 08/13/2012| INTERSTATE........vvorrinrriniiinns | e 16,600.000 | ............ 518,868 | ...ocoooee XXXoriirs | v 444,625 | ... 131,140 | oo (223,768) | ..o | eevverisriiniins | e (223,768) | ..o | e 202,240 | ..covovvierines [ o 316,628 |..... 316,628 | ....... 1,328 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIAINC.......ccovvemiririnerirerierersceisssinens | e 09/04/2012| INTERSTATE.........cooverrmirrerrene | cerreeens 9,000.000 | ..cooevererererercrinne | ervrnereeee XKX v | e00000000.237,039 | 1o 71,100 | (121,320) | .o | eerrrerieeenreens [ e (121,320) | .vvvvrrererernee | e | v | e [V I 720 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIA INC......ccooeeerrerinrirerieniseerssninnens | e 09/06/2012| INTERSTATE........ccovvverrrnrrnens | woreees 15,000.000 | ............ 430,090 | .o XXX | e000re. 393,090 | ..., 118,500 | ... (202,200) | ..cvvvevvrncerneens | eevrerieeirneninns | e (202,200) | ...cvoncvvrerenee | erereerrenn 118,500 | oo | s 311,590 |..... 311,590 | ........ 1,200 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIAINC.....ccovverrrirmrrrerniieirerenissieninnns | veres 09/13/2012| INTERSTATE.......covvrvrrmrivvirnnns | v 40,000.000 | ......... 1,199,773 | .o XXX | 21,024,974 ............ 316,000 | ..... (539,200) | .. (539,200) | .. 883,773 |..... 883,773 | ........ 4,800 |...... XXX... |L
92769L 10 1| VIRGIN MEDIAINC.......oovererirrrrereeerieresiseieninnns | oevee 09/12/2012| 1SI GROUP INC.......ovvvvrrrrrcrirans | woreees 10,000.000 | ............ 296,894 ...213,800 | ..... (134,800) | .. (134,800) | .. , 217,894 |..... 217,894 | ........ 1,200 |...... XXX... |L
92769L 10 1| VIRGIN MEDIA INC......ocoomviiirrrinrierieeiseisssinnnns | e 09/26/2012| 1SI GROUP INC........ovvvreirnrrirans | s 20,000.000 | ............ 583,525 | ..covcoere XXX e | vrreernn510,355 | oo 158,000 | ..... (269,600) | ...vvvevvnerrreens | eevrerieeiiennns | e (269,600) | ...vvovvrncriens | e 158,000 | ..ooovvvrrirens | s 425,525 |..... 425,525 | ........ 2,400 |...... XXX | Lo
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 18 20 22
F 11 12 13 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Exchange | Realized Interest/ nation
e Book/ Unrealized Current Other Than Foreign Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Exchange (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment Change in on on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized B./A.C.V. Disposal Disposal During Year (a)
92852T 20 1|VIVENDI SA-UNSPON ADR........ccoccmmrrmerimrircnirnens 09/14/2012| INTERSTATE.........coovvrvmrrrerrene | cvvrerens 5,000.000 | ..oocerers 103,136 | oo XKX s [ vrieeeeei82,308 | 185,048 | o | e [ | verineininnn0 [ [ 82,308 | s | 20,830 | ......20,830 | ........ 6,118 (VN
92852T 20 1|VIVENDI SA-UNSPON ADR.........ccocoorrrmerirerercrirnens 09/25/2012| INTERSTATE.........ccoovvvrerrmarrens | woreeen 20,000.000 | ........... 403,157 [ ovrooere XXX | e 329,224 | 00.340,190 | oo [ | v |0 | | 00 329,224 | i | e 73,933 | .....73,933 | ...... 24,471 AU,
92852T 20 1| VIVENDI SA-UNSPON ADR........cccovrivmririiirirircris 09/27/2012| INTERSTATE........vverervrmriierirnns | cereeens 3,416.000 | ..oovreeeree69,127 | oot XXX [ i B58,231 [ 058,104 | s | e [ | verineiinnnen0 [ [ 56,231 | | 12,895 | .....12,895 | ........ 4,180 AU
92852T 20  1|VIVENDI SA-UNSPON ADR.. 09/27/2012| INTERSTATE........cvovvirrmrrrens | crveerriens 916.000 [ ..oovveerierererrirenin [ ernrreenee XXX eiirs | i | e | e e | v | eenen0 | v | | | e | e [,
931142 10 3| WAL-MART STORES INC 08/07/2012] STRATEGAS......coovvvnerisrirnirinns | eneees 10,000.000 | ........... 742,534 | ..o XXXeiiooer | 20,521,540 | ............597,600 | ....... (76,060) | .. 220,994 |.....220,994 | ...... 11,600
9099999. Total - Common Stocks - Industrial & Miscellaneous. ..(6,316,094) 20,818,367 ..1,019,126
Common Stocks - Parent, Subsidiaries and Affiliates
204606 11 CONSOLIDATED FINANCIAL CORPORATION........ | ..... |06/30/2012| SALE OF SUBSIDIARY......ccccovee [ cornrunne 1,000.000 | ..o 1 XXX [ s 21,811,566 | ......... 3,146,508 |....1,205,692 | ....cocoovninnns | ernrnnniniinninne | 2000 1,205,692 | i [ 752,979 [ i ..(752,980) | ...(752,980) | ..ovvvrrrinees K
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates...........coiiiiiiiii e 1 e XX | e 21,811,566 | ......... 3,146,508 |....1,205,692 | ....ccovvnnnee. (L I 0]...1,205692 | .............. 0] 752,979 | e 0 | ..(752,980) | ...(752,980) | ....cccvvvne 0 XXX...
9799997 Total - COMMON STOCKS = P 4.ttt sttt | anniaas 73,473,676 | ..o XXX | v 81,518,644 | ....... 56,909,607 | ..(5,110,402) 20,065,387 ..1,019,126 XXX
9799999. TOtal = COMMON SHOCKS. ... rvvesieis sttt ensnes | nnias 73,473,676 | ..o XKXeovivne | e 81,518,644 | ..... 56,909,607 | ..(5,110,402) 20,065,387 ..1,019,126 XXX
9899999. Total - Preferred and COMMON SOCKS.......uuuureriierirssiiisseis st | erneens 73,473,676 | ..o XX | v 81,518,644 | ...... 56,909,607 | ..(5,110,402) | ...cccovvvrrnene (V)] [ 0]...(05,110,402) | ...ooovvvnnves 0]....53408,283 | ......c....... 0 20,065,387 ..1,019,126 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........vuuriruiiuiieiiiiieeieisse ettt ssss st esssssinens | s 732,574,749 | ........... XXXovvvee | o 713,362,791 | ..... 714,984,947 | ..(5,028,574) | ....6,543,751 | ...ovvvruncennd 0| .. 1,515,177 | oo 0]...698,116,268 | ............... 0 | 34,458,479 21,668,411 XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....4.
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MERRILL LYNCH.... .10/17/2011(.10/12/2012] ..o | o 3,236,144 |....1,205.5200 | ........ 198,756 | 385,934 ) .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| CREDIT SUISSE 11/1112011[.11/10/2012] .o | v 2,481,863 |....1,229.5900 | ........ 195,103 e | s 269,310 ) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| CREDIT SUISSE .12/09/2011(.12/08/2012| .....ovvvvvrrcrs | o 3,740,984 |....1,259.7000 | ........209,278 | 364,229 ) .1 A
S&P 500 CALL OPTIONS......... |[EQUITY INDEX PRODUCT...... EQY/INDEX | CREDIT SUISSE. . |.01/13/2012|.01/11/2013] .. ..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| .......vvvvvrrers | o 2,544,313 |....1,348.8000 |. | e 102,014 ) .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS . .03/12/2012].03/07/2013] .....covverrrcrs | e 2,673,513 |....1,353.2000 |. He | s 112,882 ) .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY. . |.04/13/2012|.04/11/2013] ...ovvvervrrcrs | e 2,947,242 |....1,370.1900 |. e | 101,687 ) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| MERRILL LYNCH . |.05/30/2012].05/09/2013] ......ccoovvrrrerer | e 2,529,748 |....1,354.8900 |. | s 130,562 ) .1 A
S&P 500 CALL OPTIONS......... |[EQUITY INDEX PRODUCT...... EQY/INDEX | BARCLAYS.. 06/18/2012|.06/13/2013 .. ..2,452,840 |....1,314.7800 |. “#... 220,667 ) .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY. . [.07/13/2012|.07/11/2013 ..o | e 2,197,825 |....1,341.5300 |. | 169,696 | ... ,604) .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| WELLS FARGO. . |-08/10/2012(.08/09/2013| ..........ccovvevers | wuve 2,376,476 |....1,399.8800 |. He| 17,769 | .......... 29,457 | oo | e (8,028) .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS . .09/12/2012].09/14/2013] ......cvvovvrrcrs | e 2,060,372 |....1,434.3700 |. . | 86,480 | ......... (11,384) | .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 | ..... 1,070,098 | ..oocvvreereiriniis | ceveeeireeiiseiiees | ceeeneenns 2,103,838 |*#... | ..... 2,103,838 | .....1,534,145 .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 . 2771 | 2917171 | ....2,144,688 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 | ........ FE: 7013 N TR VRO ISR 1,631,643 [*#... | ... 1,631,643 | .....1,099,541 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS . [.10/24/2011).10/20/2012] .. ...41,716,658 |....1,215.3900 | ........ 988,179 | e | e | i 1,725,348 [*#... | ... 1,725,348 | ..... 1,451,385 .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 | ..oovvvrercrinrins | ceverneerenineiiens | erereeenns 2,449,461 |*#... | ... 2,449,461 | .....2,076,911 .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 1,341,146 [*#... | ... 1,341,146 | .....1,205,628 .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 447,778 . ..2,538,694 | *#... 2,538,694 | .....2,256,844 .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 | ..... 1,772,433 | oo | e | veveieenns 3,189,632 |*#... | ... 3,189,532 | .....2,839,944 .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 2,197,067 |*#... | ... 2,197,067 | ..... 2,115,533 .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 | v [ e | e 1,987,475 |*#... | ... 1,987,475 | .....1,538,009 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| CREDIT SUISSE .11/22/2011{.11/20/2012| .. ....49,355,493 |....1,215.6500 | ..... 1,315,443 | oo | e | ceeineenns 2,698,709 |*#... | ... 2,698,709 | ..... 2,099,265 .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 | ...ovovrrnerierins | e | e 1,575,017 [*#... | ... 1,575,017 | .....1,237,392 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| CREDIT SUISSE.............. .12/07/2011{.12/06/2012 ....50,308,673 |....1,258.4700 | ..... 1,044,574 | oo | e | e 1,846,477 [*#... | ... 1,846,477 | .....1,611,240 .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 | ..... TATHTO0 | oo | e | e 2,108,600 [*#... | ..... 2,108,600 | ..... 1,838,039 .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 | .oocvevvcrirerins | e | cevveiis 1,576,847 |*#... | ... 1,576,847 | .....1,462,633 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BNP PARIBAS NY . [-12/121/2011).12/20/2012] .. ....46,656,019 |....1,241.3000 | ........ 934,398 | ... | e | i 1,714,089 [*#... | ... 1,714,089 | ..... 1,419,890 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS . [-12/121/2011).12/20/2012] .. ....40,403,664 |....1,241.3000 | ..... 1,076,737 | oo | vevereeeieeissiiens | vevereeiene 2,010,815 |*#... | ... 2,010,815 | .....1,667,724 .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 | ........ T15, 17 | s | e | e 1,597,716 [*#... | ... 1,597,716 | .....1,356,610 .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 | ..covvrerrirririens | e 1,015,573 | coevivienes | e 1,684,643 [*4... | ..... 1,684,643 | .....1,346,119 -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 | oo | s 1,209,368 | ....eouvereriernns | cererrnnes 2,047,921 |*#... | ... 2,047,921 | .....1,644,799 .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 1,306,005 |*#... | ... 1,306,005 | ... 1,099,723 .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 | ..o | s 1,399,900 [*#... | ... 1,399,900 | .....1,104,579 .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 | ...coovvrrrvrrrrrns | e U735 | e | e 1,779,042 [*#... | ... 1,779,042 | .....1,408,464 .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 . .1,088,413 |*#... 1,088,413 914,214 .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 | ...coccocvvvrrvrns | vennr 1147443 | oo | i 1,636,823 |*#... | ... 1,636,823 | .....1,158,722 .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 |. 1,426,575 | ..o | i 2,055,359 |*#... | ... 2,055,359 | ..... 1,460,953 .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 | ...coovveviverrns | v 1,325,246 |*#... | ... 1,325,246 | ........ 964,955 .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS.. . .02/121/2012].02/20/2013] .. ...44,978,154 |...1,361.2300 |. 947,983 | ..o | s 1,291,201 [*#... | ... 1,291,201 | ....... 896,208 .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 |. ,263,234 T84T MR | 1,725,177 | .....1,198,829 .1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| BNP PARIBAS N . .02/121/2012].02/20/2013] .. ....27,766,696 |....1,361.2300 |. 664,167 #... 839,492 562,756 1 A




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

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| BNP PARIBAS NY............ .03/07/2012[.03/06/2013| ...........cccvvene ....57,856,170 |....1,343.3600 | .....ccccooomviirirs | eeee 1,251,133 | i | e 1,624,387 [*#..| ... 1,624,387 | ........ 998,820 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 |. 1,738,131 | oo | e 2,272,529 |*#... | ... 2,272,529 | ... 1,403,463 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MERRILL LYNCH.... .03/07/2012.03/06/2013) .. ....32,634,224 | ...1,343.3600 |. 841,15 | s | s 1,210,403 |*#... | ... 1,210,403 | ........ 789,846 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 |.....ccccoovvvvrrrs | e 1,195,673 | ..o | i 1,314,508 |*#... 1,314,508 716,671 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 |. .1,672,375 #...| ....1,813,902 977,714 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 | 472,690 | .........79,713 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 |. 1,580,450 | ....coovvineivniis | i 1,895417 [*#.. | ... 1,895,417 | ....... 973,488 1 A
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 | ......cccovvrverrrs | e 2,474,691 | oo | e 2,964,090 |*#... | ... 2,964,090 | .....1,620,520 1 A
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 He | 858,631 1 A
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT....... EQY/INDEX| WELLS FARGO... . |-04/23/2012.04/20/2013) .. 53,717,545 |....1,378.5300 |. ..1,100,436 #..| ...1,384,641 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| WELLS FARGO... .04/23/2012(.04/20/2013 .. ...08,641,632 |....1,378.5300 | .....ccooovvmriirns | e 2,048,000 He | 2,591,415 | .....1,396,748 1 A
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 Ho | 900,667 | ........ 464,842 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| MORGAN STANLEY......... |.05/08/2012(.05/06/2013) .. ....74,215,381 |...1,369.1000 | .....ccoorvmrvires | oo 1,569,548 He | 2,075,859 | .....1,036,160 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| MERRILL LYNCH . |.05/08/2012).05/06/2013] .. ....80,437,952 |....1,369.1000 | .....ccocoovurvmrns | e 2,429,413 He | 3,274,483 | .....1,654,874 1 A
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 21299611 | | . 1,299,611 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT....... EQY/INDEX| MORGAN STANLEY......... |.05/08/2012(.05/06/2013) .. B 3,705,245 |....1,369.1000 |. 052,329 | ... 52,329 | ............5,220 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS.. . |05/22/2012|.05/20/2013 .. ....64,935,926 |....1,295.2200 |. 1,525,610 | .oooovvveierviienns [ e 2,027,132 |*#... | ... 2,027,132 | ..... 1,010,059 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| BARCLAYS.. . .06/22/2012].05/20/2013] .. ....73,651,382 |....1,295.2200 |.....ccccoovvrvcrnrs | e VAGXIURCK V2 R I 3,567,445 |*#... | ... 3,567,445 | .....1,813,490 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY......... |.05/22/2012(.05/20/2013) .. ....38,124,767 |...1,295.2200 | .....ccocoovvrvvvrns | e 1,112,348 He | 1,765,212 | .....1,023,647 1 A
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT....... EQY/INDEX| CREDIT SUISSE. 05/22/2012(.05/20/2013| .. ..5,163,542 |....1,295.2200 |. .105,853 #..| ......129,364 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY......... |.06/07/2012(.06/06/2013) .. .|...89,873,688 |....1,315.1300 | ....ccoorimriirins | oo 1,983,176 He | 2,575,612 | ..... 1 A
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 |. 3,334,245 | oo | e 4,425,607 |*#... | ... 4,425,607 | ... 1,924,923 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| MERRILL LYNCH.... .06/07/2012(.06/06/2013 .. ...46,181,429 |...1,315.1300 | ....ccooivmriirns | oo 1,212,889 | ..o | v 1,918,786 |*#... | ... 1,918,786 | .....1,009,119 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| MERRILL LYNCH.... .06/07/2012(.06/06/2013| ..........covveeers | wonee 5,168,490 |....1,315.1300 |. 112,156 He | 107,143 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BNP PARIBAS NY... .06/21/2012.06/20/2013) .. ....711,454,464 |...1,355.6900 |. B 1,438,376 |... . He| 1,875,651 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX|WELLS FARGO................ .06/21/2012(.06/20/2013 ... 12,483,272 |...1,355.6900 | .....cccoovvrivrrrs | e 2,079,826 | ...oovviriiriinns | e 2,748,858 |*#... | ... 2,748,858 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| WELLS FARGO, . 1.06/21/2012.06/20/2013) .. ....42,799,366 |....1,355.6900 |. He| 1,482,627 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| MORGAN STANLEY......... [.06/21/2012(.06/20/2013) ........ccccovvvene | cuvuc 4,855,079 |....1,355.6900 |. He | s 79,231 | .........14,051 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BNP PARIBAS NY . .07/09/2012).07/06/2013] .. ....88,131,530 |....1,354.6800 |. 1,805,984 | ....coovviviiiniis | i 2,287,344 |*#... | ... 2,287,344 | ... 782,357 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY......... |.07/09/2012.07/06/2013] .. ....94,813,365 |....1,354.6800 |. B 2,782,082 |... RO I 3,574,259 |*#... | ... 3,574,259 | .....1,255,857 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS.........cccocmnrueae .07/09/2012(.07/06/2013| ..........ccevvvee ...48,157,788 |...1,354.6800 |......ccccoovvurirs | e 1,061,499 | ..o | i 1,607,030 |*#...| ... 1,607,030 | ........ 722,448 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY......... |.07/09/2012|.07/06/2013] ........ccccoccouurs | wovn: 4,203,317 |....1,354.6800 |. He | 63,576 | ........ (13,485) | ... 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| BNP PARIBAS NY . |.07/23/2012).07/20/2013] .. . |...82,217,797 |....1,362.6600 |. He | 2,092,717 | ........ 754,760 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY......... [.07/23/2012|.07/20/2013] .. ...86,703,303 |....1,362.6600 |.......ccoovrirurrer | 12,438,860 | oo | e 3,223,015 |*#... | ... 3,223,015 | ... 1,190,632 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS . |07/23/2012|.07/20/2013 .. ...41,988,501 |....1,362.6600 |......cccocoovivrrrs | 0000e0:868,020 | oo | s 1,383,452 |*#... | ..... 1,383,452 | ........ 660,102 | ... 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| CREDIT SUISSE .07/23/2012(.07/20/2013| .......cvvvrvicnns | o 4,573,340 |....1,362.6600 |. He | 63,279 | ......... (16,754) | ... 1 A
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT...... EQY/INDEX| CREDIT SUISSE. . .08/07/2012).08/06/2013] .. ...97,716,344 |....1,394.2300 |. #..| ...2,497174 468,936 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT....... EQY/INDEX| CREDIT SUISSE .08/07/2012(.08/06/2013 .. . |..114,204,272 |....1,394.2300 |. He | 3,802,469 | ....... 744,110 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS . |-08/07/2012|.08/06/2013 .. .|....49,882,060 |....1,394.2300 |. He | 1,446,578 | ........ 326,921 |... 1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY......... |.08/07/2012|.08/06/2013| ...........ccccouers | woont 6,342,475 |....1,394.2300 |. He | 62,527 | ......... (67,124) | ... 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| BNP PARIBAS NY . |.08/22/2012).08/20/2013] .. 113,751,225 |...1,418.1300 | ..cooovvivciiiins | s 1,600,224 1,727,418 [*#... | ... 1,727,418 | ........ 260,546 1 A
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT....... EQY/INDEX| MORGAN STANLEY 08/22/2012(.08/20/2013| .. 87,305,211 |....1,418.1300 |. ..2,413,909 . .2,593,463 |*#... | .....2,593,463 380,713 1 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS . |.08/22/2012].08/20/2013] .. ...45,056,896 |....1,418.1300 | .....cccovvmviirins | e 1,006,539 | ...ovovviiniiinnis | e 1,129,404 [*#.. | ... 1,129,404 | ........ 206,743 1 A

1 A

S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BARCLAYS........cccouvmnriaae .08/22/2012(.08/20/2013) ......covvvverrrs | o 3,935,491 |...1,418.1300 | ..coooiirrrierins | o LSTO /X T O IS 44,530 | ... | 44530 | ........ (38,083)




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

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

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

S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| BNP PARIBAS NY............ .09/07/2012(.09/06/2013| ...........cocvvvee ...067,304,278 |...1,432.1200 | ....cccooivmriirns | e 1,360,202 | ...ovoiviininni | i 1,343122 [*#.. | ... 1,343,122 |1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY......... |.09/07/2012(.09/06/2013) .. ...04,747,999 |...1,432.1200 |. He | 1,572,790 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| BNP PARIBAS NY . |-09/07/2012(.09/06/2013 .. ...42,764,402 |....1,432.1200 |. Ho | 912,679 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| WELLS FARGO. .09/07/2012(.09/06/2013| ..........ovvveers | o 5,065,050 |....1,432.1200 |. He | 26,176 |1 A
S&P 500 CALL OPTIONS......... | EQUITY INDEX PRODUCT....... EQY/INDEX| BNP PARIBAS NY 09/21/2012{.09/20/2013| .. .59,758,350 |....1,460.2600 |. *#... | .....1,090,200 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT....... EQY/INDEX| BARCLAYS . .09/21/2012].09/20/2013] .. ....59,236,987 |....1,460.2600 |. He | 1,371,487 |1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX| MORGAN STANLEY......... |.09/21/2012(.09/20/2013) .. ....36,123,463 |....1,460.2600 |. He | s 648,397 .1 A
S&P 500 CALL OPTIONS......... EQUITY INDEX PRODUCT...... EQY/INDEX] MORGAN STANLEY......... |.09/21/2012].09/20/2013] ........ccoovsvunne | cuvac 4,216,250 |....1,460.2600 |. 20 P 24,000 1 A

........ ....20,140,178 |....80,825,134 ..(39,169,236)

0089999. Total-Purchased Options-Hedging Other-Call Options and WaITANES. ........c.ruiieiriinieieseisissi s ssensissisniens eersansessesssessssssssssnsessssssssssensessesssssnsesessessnsssesssssssessssessnssnessessesssensenes | 000:20, 140,178 [....80,825,134 | covevovvecnn0 [ i 140,961,364 | XXX [..140,961,364 |....77,860,026 (

0149999. Total-Purchased Options-Hedging Other. . s ....20,140,178 |....80,825,134 [ ...ccocvieee0 | e 140,961,364 [ XXX |..140,961,364 |....77,860,026 ..(39,169,236) | .
0369999. Total-Purchased Options-Call Options and Warrant [P RRN OO OO OO PO PO PP PO POP PP PPPRPPRPPRPOON ....20,140,178 |....80,825,134 | ....ccoovveee0 | s 140,961,364 | XXX | ..140,961,364 |....77,860,026 | ... ...0 | ..(39,169,236)
0429999. Total-Purchased Options.... . OO OO OO O OO OO OO O PO PP OOO PP PPOS PPN ....20,140,178 |....80,825,134 | ...ccoovvvnenncd 0] e 140,961,364 | XXX |..140,961,364 |....77,860,026 | ......cocoounencs 0 | ..(39,169,236)

Swaps - Hedging Other - Interest Rate

2’9030

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

SWAPS BOND......oovviiricieniciis D1......... INTEREST. | GOLDMAN SACHS........... .12/10/2008(.12/10/2015 ........ccocvuvvneee ..100,000,000 | .......... 0.0602 | ..... 2,380,000 | oo [ e | i 576,446 |*#... | ... 576,446 | ....... (715,690) | . w1 B

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

SWAPS BOND.......ovviiriciinniicris D1.......... INTEREST. | JP MORGAN........cccceuvunee .12/16/2008(.12/16/2015| ........c.ccveveveee ..100,000,000 | .......... 0.0585 | ..... 1,970,000 | ..o | e | e 593,752 | *#... | coov 593,752 | ....... (880,887) | . w1 B

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

SWAPS BOND......cooovinriiinriierrinens D1........ INTEREST. | JP MORGAN........ccccooouuue. A11/17/2009(.11/19/2012) ... ..100,000,000 | .......... 0.0650 | ... 2,760,000 | oo [ [ s e | s | e (5,121)|. w1 B

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

SWAPS BOND......ovvrririnrinieins D1......... INTEREST. | GOLDMAN SACHS........... .11/18/2009(.11/21/2012| .....ovvvvreane ..100,000,000 | .......... 0.0650 | ..... 2,730,000 | .ovooviiriinniinns [ [ s He i | (22,601) . w1 B

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

SWAPS BOND......ovvirririniiniiecis D1........ INTEREST. | GOLDMAN SACHS........... .12/10/2009[.12/10/2013| ........c..ocvvvvveee ..100,000,000 | .......... 0.0695 | ... 3,400,000 | oo [ [ i 14,133 | | v 14133 | ... (140,703) | . w1 B

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

SWAPS BOND......oovvviriniinicis D1.......... INTEREST. | BARCLAYS.........ccoovvvnnieae .12/28/2009[.12/30/2013| ........ccoocvvveneee ..100,000,000 | .......... 0.0735 | ..... 3,120,000 | oo [ e | i 12,345 |*#. | v 12,345 | ... (163,464) | . e 1 B

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

SWAPS BOND......oovvirinricissiciis D1.......... INTEREST. | GOLDMAN SACHS........... .02/24/2010(.02/24/12014| ............cc...... ..100,000,000 | .......... 0.0720 | ..... 2,260,000 | oo [ e | s 19,781 | "o | v 19,781 | ....... (158,872) | . w1 B

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

SWAPS BOND.......ovviiriciesiicnis D1........ INTEREST. | GOLDMAN SACHS........... .09/01/2010[.09/01/2014| ...........cceveuce. ..100,000,000 | .......... 0.0453 | ..... 2,840,000 | .o | e | i 80,749 |*#... | ..ccoouud 80,749 | ...... (638,089) | . w1 B
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
PAYER SWAPTIONS 2-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE
SWAPS BOND......vvveiierineierresirinnens D1 INTEREST. [JP MORGAN........covvvrrrnnes .03/11/2012|.03/11/2013 ..o ..100,000,000 | .......... 0.0525 | ... 2,800,000 | ...ccovverriireiranne 12 |5 | s 12 | (138,714) | . B
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE
SWAPS BOND.......ovviiriiiiisniienirnens D1.....c.... INTEREST. | JP MORGAN.......cccoovvvenne .03/11/2012].03/11/2014] .......cvvvvvrinene ..100,000,000 | .......... 0.0525 | ... 4,460,000 | ..o | | e 93,975 [ | 93,975 | ....... (586,358) B
0919999. Total-Swaps-Hedging Other-INtErESt RALE. ... . .ottt sttt es et et setsesensete feksetsssessesesaeseeseEseeaeseesees et et eeEeese e s et enses et et enterses et snsantesseentans ....28,720,000 | .ooovvreeeen0 | 0 ] 1,391,193 | XXX 1,391,193 | ....(3,450,499) | ....
0969999, Total-SWaPS-HEAGING OtNET........cereriitiiriiteiss sttt ettt ee 810 4484 eE 10888 E 088 E 1t ....28,720,000 | ..ooovviiveen0 |0 ] 11,391,193 | XXX 1,391,193 | ....(3,450,499) | ....
1159999, TOtal-SWAPS-INEIESE RAEE. ... ettt 4£EE LR £ E LR ..28,720,000 | oo [0 | 1,391,193 [ XXX 1,391,193 | ....(3,450,499)
1209999, TOAI-SWAPS. ...tttk LE 0k ehhs oeLE L e E b L E 0Lt ....28,720,000 ,391,193 [ XXX ..... 1,391,193 | ....(3,450,499)
1409999, TOtAI-HEAGING OtNET. ... .ttt E R oEEE LR LR ....48,860,178 |....80,825,134 (L 142,352,557 | XXX | ..142,352,557 | ....74,409,527 ..(39,169,236) | ...
1449999, TOTAL ...ttt E L4844 E 44481 E£LEE 1L 181 eLE 4L Lot ...48,860,178 |....80,825,134 | ..o 0] e 142,352,557 | XXX |..142,352,557 |... 74,409,527 | .....ccooovurencs ..(39,169,236)
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
A Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index
B Reduces the bond portfolio duration by .1 years.




Statement as of September 30, 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 September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PARTD

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net 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 17,233,918 | covoeeeeerieerieniesiseeesiseis | e 17,233,918 17,233,918 ..17,233,918

BARCLAYS........ccocovvrvrrnnns N 37,977,325 | ..o | s 37,977,325 37,977,325 ..37,977,325

BNP PARIBAS NEW YORK . T RN 28,214,176 | oo | e 28,214,176 28,214,176 | oo ...28,214,176

CREDIT SUISSE.......ooomvimereeeeeererriensians N 26,313,749 | ..covociessees [ e 26,313,749 26,313,749 ...26,313,749

GOLDMAN SACHS Nt e | e 691,109 | ..o | s 691,109 | ..coooveen. 891,109 [ v | e 691,109

J.P. MORGAN CHASE N e 2,792,072 | oo | e 2,792,072 | oo 2,792,072 | covoceerieeseseieeieesssiseins | e 2,792,072

MORGAN STANLEY.......... N 18,581,654 | ..ooovvevnierinnrerirennceesisnis | v 18,581,654 18,581,654 ...18,581,654

WELLS FARGO.......ocviiimeriinnissnssssisssesssnie N e | 10,548,554 | .oooiveiirisisniisr i | s 10,548,554 |.... 10,548,554 ...10,548,554

0299999. Total NAIC 1 Designation 0. 142,352,557 | .ooovvivrnrinns 0 | 142,352,557 | oo 142,352,557 | oo [ I 142,352,557 | .ocovviniininiriinninnnrinsinninen0 | i
0899999, TOAIS. ...ttt s 0 ... 142,352,557 | cooovvvinirenne, 0 [ 142,352,557 | .ooovvvsiiininiis 142,352,557 | oot 0 | 142,352,557 | oo | i




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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

AM South, (93,805) (93,805) (93,805) | XXX..
Bank of New York 0.010 0 266,316 9,624 477 | .......... 12,771,303 | XXX..
Bank One. 163,830 (45,317) (55,156) | XXX..
Charleston Harbor. VAR 364,807 356,463 685,084 | XXX..
Community Bank of the Bay. 0.450 75 100,000 100,000 100,000 | XXX..
Skipjack Cove VAR 295,436 68,330 85,015 | XXX..
Sailfish Marina VAR 533,118 769,582 759,564 | XXX..
PNC Bank e 14,413,416 | ... (18,251,694) | .........(21,491,832) | XXX..
Wells Fargo Bank / Norwest Bank 213,766 42,376 310,885 | XXX..
Bay Bridge Marina 90,272 120,844 13,002 | XXX..
Mountain View Grand 259,707 340,714 543,412 | XXX..
U.S. Bank 3,590 3,590 3,590 | XXX..
Tropical Storage 65,139 72,068 106,626 | XXX..
Huntington Bank 30,905 29,527 28,113 | XXX..
Federal Home Loan Bank - Cincinnati 5,196,203 | .......... 6,237,930 ceen 1,549,676 | XXX..
Fifth Third Bank 943,290 943,290 943,290 | XXX..
0199999. Total Open Depositorie: XXX 75 22,845,990 318,375 2,258,858 | XXX..
0399999. Total Cash on Deposit.. 75 22,845,990 318,375 2,258,858 | XXX..
0599999. Total Cash 75 22,845,990 318,375 2,258,858 | XXX..

QE11
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Statement as of September 30, 2012 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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