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Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ttt nnnns | erennees 15,047,388,140 | ....oovvvvvrrerrreireirinne 15,047,388,140 | ........ 14,408,665,965
2. Stocks:
2.1 PrEfErTed SIOCKS. ......uveeceerereiicicieiee sttt ettt sttt ssensenen | sressessensneans 5,003,031 | oo | e 5,003,031 | oo 5,010,948
2.2 COMMON SIOCKS. ..uvrvrerererisrsssesseseessssseesessessssssessessssssessessessssssessessassssssessssssssnssessnsnss | sessessnees 467,807,055 | ..ovoveeeriiene 1,000 467,806,055 | ............. 413,170,515
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseenne 456,239,719 | oo 456,239,719 | oooevne 473,137,934
3.2 Other than fIFSEHENS........cvururirireiri et sss st stsns e sssssessees | sesssssssssessessssssssessassnsss | ressessssssessessesssnssessessanss | sesesssnsessessssssesessnnsesld | seeseessesmssesssssnsssessassnenns
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-errereeeeeereaseeseeeeseesessesese e ssessesteesess st s st ess st s ssessessenssessessessasssnssesss | sessessessessessnsssessessassansnns | sessessassssssessasssssessessensns | ssessnsssesessasssessessessens | wonseseesmssnssnsssssessessnnsnnes
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......cvevviicviiiie ittt bbbttt sssssnaas | sensessssnans 84,144,260 |....cocovvveeererereeernnn 84,144,260 | ............... 83,097,329
4.3  Properties held for sale (less §.......... 0 NCUMDBTANCES)......vveveereireeieireeieesnsieesessstseeens | esseeesesseesesssssssessssessanes | eenessessnssssssessssssssssssnssens | sessessnessessssesssesesenss0 | reesssessesessnsssssnsssssesseens
5. Cash ($.....91,644,435), cash equivalents ($.......... 0)
and short-term investments ($.....148,348,344).............coouerueroereeeeeeereeeeeeeeeeeeeeeesesseenieenas | eveeeraeneans 239,992,779 | ..oooveeeeeeeereeeeeene 239,992,779 | ..o 362,732,331
6. Contract loans (including §.......... 0 Premium NOLES)........cevverecrerrieeicieresei e sssssssesessnsens | avsesisssnens 136,960,851 | ...cvevevereeiecieisiieans 136,960,851 | ............. 139,558,788
7o DBIVALVES. ... oottt es sttt nens s | soeesiaeeees 182,824,793 | .ooooreriecinne. 182,824,793 | ............. 123,991,971
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas 99,025,085 | ..o 99,025,085 | .....covevnue 87,196,085
9. ReCeivables fOr SECUMTIES. ..o | erisesisesiaenes 8,687,393 | ..o | v 8,687,393 | ...
10.  Securities lending reinvested COllAtEral @SSELS...........cvvieiiiiirieieieeie e | eessssessessssessesssssssesessnss | sessesesssssssessesssssssessessnss | seessssessessessssessessssnnsesd | veseressssnssesessssesesssenss
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I 0 civeieieiirieieieieeen0 | e 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cc.rercrrrrnnrierincrienneseeesniseesnenes | ceeneens 16,728,073,105 | ...cvovcrrrerrinns 1,000 16,728,072,105 | ........ 16,096,561,865
13. Title plants less §.......... 0 charged off (for Title INSUIETS ONIY)......cv.cvieieiciriisiieieisseieeissienens [ errnreseissiessessessssesesssens | sesesssssssesesssssssessessssens | srnssssessesssssssessessssensaQ | aossiessesssesessssenesesissnns
14.  Investment income due and CCTUB.............cccuuririmiiriiriinnne e esienes | cveessaneees 152,389,246 | ......coovvvinrirrirciiei 152,389,246 | ............. 144,386,956
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccccovveve | covvvrrerrennnn. 2,149,385 | oo 17,579 | o 2,131,806 | ..coovverrrinen. 981,087
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvvreveieienees | vevrerieinennns 9,846,006 |.....cooooerrrrerereirirnenns | cereireiieinnins 9,846,066 | ............... 11,466,077
15.3  Accrued retroSpective PrEMIUMS.........cceveviirieireiiiesreiesssiesessssssessessssssessesssssssessessssens | ssessessessssessesssssssessessnssns | sessessessssessessessssessessnsens | srsssssessesssssssessesssensal | sesesssssssesessssensesessnsens
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............cccvvviveiiiiesiceeee e sseaes | eereresssessssssesessssesessssses | sressssssessssssesessssessssssesens | sessssesessssessssssessssererssQ | sreseresssissesssssesssesesssns
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccceeicieeies [ eviesiiceeceseeeiiens | e | cvenreessisessseresnensensQ | evveesieeesenns 2,709,262
18.2 Net deferred taX @SSEL.........c. e eess st essssesssans | erssseessannd 63,115,642 | ...ocvvvvenne 31,330,670 31,784,972 | ... 39,698,699
19, Guaranty funds receivable OF ON AEPOSIL...........ccccveiiiiieeicereee e sesseseeseses | erssssesssssssessesssessesssnes | sessesesensssssssesssssssessnssnss | sensensesessssssssssessnsensesd | everesssssssesiessssesesssenes
20. Electronic data processing equipment and SOfWAre............couvrurieinririninrneseeesseeissinnens | cvrersnsssesensnnes 813,033 | .o | cerreireennennnn813,033 | 852,892
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrererierereernsresenseesses | sessesseeessesssssessessensnsns | ressenssnssessssessssssnsessanss | sssesssssssssessessssssesensnsld | srresssesesensnssesensansnses
22.  Net adjustment in assets and liabilities due to foreign eXChange rateS..........couvrurrrnrrrirninrns [ eonrenrireiesssinsissssnseees [ eerssesensessssesssssssssssssssens | sesssssssssssssssssssessnssenss0 | cevessessssessmsssssssssessensnens
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 1,702,079 | oo | e, 1,702,079 | e 3,606,563
24. Health care (§......... 0) and other amOUNtS FECEIVADIE.............curieeeererireiecereireireseieeeessiesenees | coreesnessssessssssssessesssnssees | sesnesessssessssessssssssessnnsans | sesseessessessesssnssnsessenssQ | cevessesessessnsensesssssssensnens
25. Aggregate write-ins for other than invested assets............coevevvcveieieeesieeseeeee e | cvevesiinnas 250,595,918 | ..oocvvveran 3,836,310 246,759,607 | ............. 198,524,136
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerirreeeriirieriieseseesseessesessssseessssesssssssessons | seeeenes 17,218,927,067 | ....ccoenn. 35,185,559 17,183,741,508 | ........ 16,508,610,432
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccovvierens | covrieieiieiniieienesieenns [ | enensenensnsisneenenns0 [ o
28. Total (LINES 26 AN 27)........ccuurrirrrirreieeiineresesiessises s sisesesessssessesssesssssssssssssesssensen | seeeenes 17,218,927,067 | ....ccoonvenn. 35,185,559 17,183,741,508 | ........ 16,508,610,432
DETAILS OF WRITE-INS
10T, Rttt | seeetenens st enssens | ereesssennsesstennennsennins | nensnnnneenssnnnennsseen0) | s
1102, Rttt | sensteeesi st | serenesennsenstennenstennins | nenesnnenienssenninnsees0) | e
1103, Rttt | sensteeeni s enesens | serenesenns st ennenseennins | nenesnneneenssennsnnsees0) | s
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR 0 [ coeverererereieeneieienend0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | coveiieeerieieieeeen0 | o0 | .0
2501. Company-0wned life INSUTANCE..........cccuevcviieireieieesiete et snas | enaesesnsens 116,223,961 116,223,961 | ............. 115,196,922
2502. Funds held @s COllALETAL...........ccc.urrimrrimcrirrereriierierciessi s sess s esssssesssssssessses | cesseessnnes 119,407,579 | oo 119,407,579 | oo 73,701,827
2503. Accrued contractual fee INCOME............cuuuererrrireiiiceieeseseses s ssssesssesssens | cessesssaenees 10,775,809 | ..o, 10,775,809 | ..o 9,364,150
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccceeeeeviereneeesireeies | covieeverenenns 4,188,569 | ....cooevevnee 3,836,310 | .o 352,259 | 261,237
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........ccuurviviriiriicreseresenesenesenisenesenenes | cresenescnens 250,595,918 | ..oovvririenns 3,836,310 246,759,607 | ...coovve. 198,524,136

Q02




Statement as of March 31, 2013 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 $.....14,522,596,767 less §..........

included in Line 6.3 (including $.....21,453,155 MOGCO RESEIVE)..........cvuurieriririiiiieiieiiesisssssse s
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
Contract claims:
4.1
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 $.....2,639,914, accident and health $.....224,971

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........c.cuuiiuieieieiieeire ettt bbbkt
Amounts withheld or retained by company as agent OF tTUSEEE............c.eueuiueieiesee et
Amounts held for agents' account, including $.....793,009 agents' credit balances
Remittances and items NOt AlIOCALEA. ...........c.cueuririeii bbb
Net adjustment in assets and liabilities due to foreign EXChange rates..........ccoveieiirieiieiceie et
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 VAIUGTION FESEIVE. .......uieiieairieiitie ittt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovrrieieriireiseisiesieesei ettt enae
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) 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 FUNAS held UNET COINSUTANGCE. .........uuveuierreeseiirssesesisesee ettt
24,08 DEIIVALIVES......euvrrvaeereeserieisees et
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 $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

7,949,506
....80,038,286

.......................... 2,864,885

.......................... 6,099,984
........................ 56,049,716

.......................... 6,382,483
........................ 76,045,492

.......................... 5,067,659

.15,816,144,007

...15,233,864,320

2,512,500

1,365,085,001

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

1,272,233,612

...1,367,597,501

1,274,746,112

17,183,741,508

................. 16,508,610,432

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 Ling 25 from OVErIOW PAGE..........cvcrurerirerireieiriscineire ettt
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE).......ruururrrresreireseesarsssessessssssssessssssnssnssssssssssssssessessesssssssssassssssessssssssssssssseseas

...................... 119,407,579
5,047,763
..2,793,411
2,074,308
...................... 129,323,061

........................ 73,701,827
.......................... 5,223,787
2,869,278

3101.
3102.
3103.
3198.
3199.

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

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 March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts..............ccceevieicvieieieseseeeseeseens e 564,125,964 | ............ 732,779,381 | ......... 2,955,414,952
2. Considerations for supplementary contracts with life CONINGENCIES...........cocuiurieiiiriieesee s sssessens | essessessssessessssessesessnsns | sesssessessesesns 71,372 | o 499,072
3. NEtINVESIMENE INCOME.......vuiiieiicict et s bbb bbb s ettt s b be s sanans | sbentessnsan 235,752,517 | ............ 189,061,620 |............ 856,797,125
4. Amortization of Interest Maintenance Reserve (IMR) ..3,398,920 ..9,244 847
5. Separate Accounts net gain from operations excluding unrealized gains OF [0SSES...........cueuirireiiiniieieieiese s | essesessessssessesssssseesenns
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........cviuriieiiriieieiieie et ssss et ssenns | sbsessssessesaas 2,104,132 | .o, 2,086,204 9,685,480
7. Reserve adjustments On reiNSUFANCE CEABM...........couuriiiiiiriieiciseese ettt b st sssssnsns | sensessessnsnnsns (287,754) | ...cvevrerrree. (205,461) (822,368)
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.........ccvveiriiriieieiciie et sns | ersssnsessenns 1,370,540 | ..covvvrrenee 2,074,716 .
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.iviiieiiiiieieiiisieie sttt sbessessessssenses | eessssssesseens 8,214,498 |....cccevnee. 4,608,571 | ..coovvrnnes 19,644,832
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne ..932,037,344 ...3,856,606,625
10, DEAth DENEIES.....ovvveciiieeee st ense st st ssessnsensessesssensessessnssnsessessntenses | seseneresnnsss0,09 9,43 | cvrrerinirnnnn 1,062,372 | v 24,278,495
11. Matured endowments (excluding guaranteed annual pure eNAOWMENLS).........covveveeiinreieinniemereisssseseesssesessssssessessessnss | seensessessnsenseessd0,007 | wovererersersnrnead 1,372 | v, 168,929
12. Annuity benefits . ..295,613,504
13. Disability benefits and benefits under accident and health CONtracts.............cccevevceviieeviceccece s | eeveresneeiereene 2,979 | i 1,919,277 |, 3,707,119
14. Coupons, guaranteed annual pure endowments and Similar DENEFILS............cccceriicviiiiiic s | et
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .
19. Increase in aggregate reserves for life and accident and health contracts.............cccoviveveciceiiccceceee s e 398,991,600
20. TotalS (LINES 1010 19)....uuiuiiiieiieiiesiesiciseissis et es sttt s bbbt en s sessensns | sbnssnssend 697,583,886
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 32,747,848 | .. ....48,000,937 |..
22. Commissions and expense allowances on reinSurance asSUME.............oceveverererevrresiessesseesssessesenns ...(651,919) .. ....(628,589)] ...
23, General iNSUranCe EXPENSES.........c.cverereerrresssssseessessssessessesessesessnes 13,353,381 |.. 11,727,088
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 1,679,625 |.. ..2,250,846 | ..
25. Increase in loading on deferred and uncollected premiums............ ...(674,953)| .. ....(586,461)| ..
26. Net transfers to or (from) Separate ACCOUNES NEE Of TEBINSUIANCE. ...........cuiveveriereieiie ettt s e bes s ssssssess | sossssssesinssssesssssssessesnss | sesssssssesssssssessessssassesss | sesesessessessessssssessesnees
27. Aggregate write-ins for deductions.............cocvevevninrerrieisninnenns 0 | 0 .0
28. Totals (Lines 20 to 27)............ ..744,037,867 | .. ..892,836,961 | .........3,623,449,079
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ....39,200,383 | .. ..233,157,546
30. Dividends 10 POICYNOIAETS..........cuuieriricirciiieiese ettt esn s sssssessesnssensessenns | srsssesssssssssssnsnsss gD 12 | serersssssssssessssssssnsesssssns | sonssessessenseens 217,694
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... . ....39,200,383 ..232,939,852
32. Federal and foreign income taxes incurred (excluding tax on capital QaiNS)...........ccvrerrererernrerrirreernreseessereeeseeseeeessnessenns ....40,918,866 |.............. 51,659,103 |...ccocenve. 93,501,900
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SSes) (LiNe 31 MINUS LINE 32).......evurerurrirriireerieiinsineiseeseessesseseesssessssssssessssssssessessesssessessesssssessessessnns 29,714,570 |..ovvenvn. (12,458,720) | ............ 139,437,952
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of § 1,733,164 | .o 1,513,051 16,161,920
35. Netincome (Line 33 plus Line 34) 31,447,735 |.. ..(10,945,668)| ............155,599,872
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOM YEA.......ccevueuiirireirriiierieieieseee sttt ses s sss st sse s snsessesssensessessnsas | srsssesns 1,274,746,112 | ......... 1,070,504,004 |......... 1,070,504,004
37. Netincome (LINE 35).......cuueiveiecreieeieieieses et ..31,447,735 |.. ...(10,945,668) | .. ..155,599,872
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ....71,836,047 | ........c..... 79,337,218 | oo 70,599,937
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax .(1,082,654) | .. 17,733,596 | ... 1,835,865)
41, Change in NONAAMILEEA ASSELS.........c.cceiviiiciiiiieeiee ettt bbbt bbb st sassebesssesesnnetes | evssssesinsntesas 904,740 |....coeunee. 1,149,792 (414,592)
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in @SSt VAlUGHION TESEIVE. .........c..c.eueeeieeiiereee ettt ettt ettt bbbt s e ss e sessssanes
45, Change iN trEASUNY STOCK........cvicveviriieiiicie ittt st a bbb st bbb b bt bbb bbb s s s b naebenas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEBMENL............c.cvevieiieieee ettt anens
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:

51.

L T 1T TSRO
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSfEITEA 10 SUIPIUS.........cvuvervieieeiceetese ettt ettt sttt s st s b s st nen
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

(701,009)] ..

(982,462)

52. Dividends to stockholders
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS..........evuvereririrerireieiresissteesessseseesessess s essenssessessesssessessessanes 143,871 | .o 182,606 | ...coovvrnnnnned 645,790
54. Net change in capital and surplus (Lines 37 through 53).... 92,851,390 |.. ....62,424 304 |.. ..204,242 107
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccciueiereueeeiieiereeceiee ettt sessnns | cvensenes 1,367,597,501 | ......... 1,132,928,309 | ......... 1,274,746,112
DETAILS OF WRITE-INS

08.301.  Contractual MAEr fEE INCOME.........ciuiiieieiieieie ettt sensenas | sebssessessnes 4,981,771 | oo 2,178,985 | ... 13,843,590
08.302. Interest on company-owned life insurance ..1,027,039 |.. 1,421,446 4,147,369
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns .2,196,907 |.. ..1,289,668
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. B781 |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ..8,214,498 |..

2700, e R RS R SRS E AR AR E et R R AR Rt s st n s s e bt | Hetessessesensensesnsantessets | nesetessessetntensessesantentes | antesesantes et st en s s snn

2702.

2703, et

2798.  Summary of remaining write-ins for Line 27 from overflow page..

2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... 0

5301. Employee and agent stock option contribution.............. 143,871

D302, AR R AR R RS R RSt e et Rt nsensntns | stnsenseeetente st antessenanes | Srebnsensessetnntenteentantenn | ersesetensensetn st s et

D303, s

5398.  Summary of remaining write-ins for Line 53 from overflow page.. 0

5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 143,871
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Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE...........c.cveveveieie ettt s b et s s sesss s ssssnaas | essessesssens 565,476,258 | ............. 736,606,791 | .......... 2,956,358,787
2. NetinvestMeNtINCOME. ..o | sonesineii 242,979,861 | ...coeueuuee 195,746,455 |............. 869,194,826
3. Miscellaneous income 4,673,879 1,533,941 ...22,559,973
4. TOtal (LINES 1 hTOUGN 3)....ouivereiririrciireriieeeiesi sttt | ereseesenns 813,129,998 | ............ 933,887,187 | .......... 3,848,113,586
5. Benefit and [0SS related PAYMENLS. .........ccciviiveiciciieie ettt s st s s sees | cresaesnaas 278,115,104 | ............. 236,558,500 |.......... 1,055,529,270
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccvcueierieieiseeneiesieienns [ cerrreesiessesiessssssseins [ resiesisesesesssssesesesssens | covssesssssssesssss s
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............c.ccveveiveiciieiciee e sssiens | evereanans 50,725,501 | c.oeveerreee. 62,788,084 |............. 228,653,194
8.  Dividends paid t0 POIICYNOIAETS.........cveiiiiieiecieie ettt sssnsessesssensenss | ansesssssssessessnsessessessnsanses | arsesssssssessessssessesnssnseses | sovsssssessesssessessessnsansesas
9.  Federal and foreign income taxes paid (recovered) net of $.....4,592,168 tax on capital gains (losses)... ..(13,280,000)] ... 19,497,000 {... .134,555,293
10, Total (LINES 5 HNMOUGN 9).....covuriirrrirciiriiriieri ittt enssssenssnenes | ceriesssnes 315,560,605 318,843,584 | .......... 1,418,737,757
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).......c.cuiveriiiireieiieteeeieteisss ettt ssse s st s sssenans | eresaesnas 497,569,393 | ............. 615,043,603 | .......... 2,429,375,829
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ottt ennnen | serenstenend 420,772,627 | .ovvveene 344,348,192 | .......... 1,722,743,445
12,2 SHOCKS. . cveeertreceieet ettt Rt nent s | senteent e 3,933,302 | ..oovvvvrrnes 16,490,162 | .....ccouuce. 130,712,434
12.3° MOMGAGE 08NS........cvouorireeieiireri sttt nens st | rneneaeneeaas 16,929,398 | ..o 933,865 | ...ovvvernvne 22,185,233
12,4 REAIESIALE ...k | sttt ettt | cebenei st nes | st
12,5 Other INVESIEA @SSELS........coouererreercriereicereri sttt enssennines | sevssesseseneons 1,361,447 | oo 32,555,416 | ... 77,314,279
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............ccccieiirieeeieieieieiees [ e | e | et saees
12.7 Miscellaneous proceeds....
12.8 Total investment proceeds (LINES 12.110 12.7).....cucieircrcieieieie ettt sessss e sssssssss s saessssnes | suessessenes 442,996,774 | ............. 394,327,635 |.......... 1,952,955,391
13.  Cost of investments acquired (long-term only):
131 BOMAS..ouvireeerrieieeces sttt | ceeeeniens 1,033,683,313 | ..ocvvvnv 746,940,004 | .......... 3,605,428,271
13,2 SHOCKS. o rvevueereeeraeesseees s eess et es ettt ensnnnns | rnentenseaas 24,786,541 | .oovovvvernnn 38,184,864 | ............. 149,332,457
13,3 MOIJAGE 0BNS......ouciuiiiieicieiie ettt ettt bbb en et n s s s nsensessnsentens | sessessessesentesessntensesnsenes | sressessesesan 39,500,000 | .cocvue. 204,231,500
1314 REAIESIALE . ..eouveveeeececii et ettt | seseeeetennenas 1,875,314 | oo VIR N — 2,669,862
13.5  Other iNVESIEA @SSELS........cveuurvereiircriieriierieei sttt nenes | coneesesneenes 21,925,690 | ....ccoovvnnee 32,616,934 | .....cccc..ce. 95,745,261
13.6  MiSCEIANEOUS APPIICALIONS. .......ouureurerirceeeeiseieeeire ettt es ettt ettt et ens e ssnssensns | ansssssssssses (50,526,457)| ...oovoenenas (64,423,370)| ...ovvnennn. 69,165,771
13.7 Total investments acquired (LINES 13.110 13.6).....cvvrrirrerneiciisiesseesesiss s sssssss e sssssss s ssessssssssssssesses | assesssees 1,031,744,401 | ............. 793,095,290 |.......... 4,126,573,122
14.  Netincrease (decrease) in contract I0ans and PremiUm NOLES.........c.ewrurereereerreeineireie ettt eesssessessessssssssss | sessesssssanenns (2,597,938) | ..covvevnnn (2,156,996)| ......ovvveenee (5,357,020)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (586,149,689) (396,610,659)] ......... (2,168,260,711)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NOLES.........ceurerrieiecee ettt ettt bbbt essentsnnne | eeteesessessnsssssnssastassnnens | crestessessnssessasssnssnssansnes | eesessessasssssnssnsesssnssestacs
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK............cveviveieeieiietese ettt s sen s sssssssessssssessens | sestessesssssssssssssssssssessnss | erssssesssessessessssessesssnes | coessessessesas 60,000,000
16.3 BOITOWEA fUNAS.........coomviriiiiei ittt bbbttt | fentestestest s tentenssentas | cobnssnsssnssnnssensiensbenssenes | sentenisess st s s
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccoevvriereirereeeiieeeeece s | eeveeisieeinns (33,474,623)| ....ovvnvn (45,679,485)] ............ (153,481,557)
16.5  DiVIdENdS 10 SLOCKNOIAETS. ........couiviiiiiii bbbttt e | resbestest st sbesbesssenias | cebesssenssnnssnnssenssensbenssenes | sesbesiesb bbb
16.6  Other cash provided (APPlEA)..........ccureereirrerreirreseeere st enesssensses |erssssesereseseees (684,633)] .....c.cc.... (10,811,770) | ...veevvene. (15,412,915)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ .ccooveneen (34,159,256)] .............. (56,491,255)]............. (108,894,472)
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).......ccccoeuvvvveveces [ corverince. (122,739,552) | ..vvvvvee. 161,941,689 |............. 152,220,646
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBT ....ovvvvverircrisriitiiicei sttt bbbt nin | senesstssnens 362,732,331 | ...covvvenee. 210,511,685 | ..ocvvvnee 210,511,685
19.2 End of period (Line 18 plus Line 19.1)................ 239,992,779 372,453,374 362,732,331

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.00071  EXCRANGES.....oviiitiieieieirtis ettt bbbt

20.0002 Capitalized interest

20.0003  Securities acquired from liquidation diStrIDULONS.............cccveircuiieisieee et

20.0004  Securities acquired per reinsurance agreement . .360,700,900
20.0005  Securities transferred per reinSUrance agrEEMENL..........ccviviviiiieiieesietiitesessesissessssssssssssessssessssssessessssssssnssnsessnss | ersessssssssnssssessnssnsessssnses | aesessesessensesssssnssnsessessnses | sessessesenes 113,655,740
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Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31

1o INAUSHIAL .o veovereeeice ettt sttt estens | sessessessassssssnssestansnssessassanssnssasss | sesessossusssnssessasssnssessastnssnssmssessns | ssessnssessossssnnssessossnssnssessasssnsnns

2. Ordinary life INSUTANCE. ......ccvuureerererrireeiiereieerieseseesieess st sss s essssenes | eessessssesssssssesesees 11,518,387 | oo 12,394,123 | oo 52,691,354

3. Ordinary individual @NNUILIES...........cvcruererrerreeieieseseee e ssessssessssssesssssssssessnsss | sessessssssessessasssnssns 553,784,358 | ...coveirene 721,221,806 | ..ovovvereerirnees 2,682,898,170

4, Creditlife (Group and INAIVIAUAL)..........ccovvereriiririe ettt ssssessenss | sbessessessstessesssssssessesssssssessessssesse | estessessssessessessssassessesastessessnsesses | sesessessessssassessessssessessssessessessnsns

5. GrOUP life INSUTANCE. ....cvueereececerie ittt sttt estensnes | sesessasssessnssessanssssessanens (G 2720 | 938 | e (8,501)

8. GrOUP @NNUIIES.....coouorveriieariiiieriieesi st essss e nssnnniene | cesstsssesssesssesssenenes 5,785,464 | ...ovvvoerrerrreriins 5,660,169 | cooovvverrrirrrircrinne 21,989,423

7o ABH = GIOUD ettt en e | eest et 17,836 | oo 20727 | oo 79,495

8. A&H - credit (Group and INAIVIAUAL)...........ceviicreiiieriee et s s sssetes | sresesssesesssesessssesessssesessssssessnsess | sebessssesesssssessssetesssssesasetesesnses | sbebsssesesssssessssesesesssesssssesessesens

9. ABH = OLNBT ..ottt | ettt 2,787,848 | oo 3,186,847 | covvoeeinne 11,925,699

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 573,882,174 | oooooevrerreciis 742,485,611 | .ovvocccern 2,769,575,641

12, DEPOSIt-tYPE CONMFACES.......covviveiicteiece sttt enaesenes | dssssbesssssaesssssesesseaens 2,591,035 | oo 1711217 | e, 11,188,901

13, TOMAL ..t | eent e 576,473,209 | .....ooccoverrreriins 744,196,828 | ......coccorvvrinnc 2,780,764,542
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 March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

1.

Notes to Financial Statements

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

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 Department of Insurance.

The Ohio Department of Insurance 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’ (“NAIC") Accounting Practices and
Procedures Manual has been adopted as a component of prescribed or permitted practices by the state of Ohio. The Company has
no prescribed or permitted practices that would result in differences between NAIC Statutory Accounting Principles (“NAIC SAP”) and
the state of Ohio basis, as shown below:

State of

Net Income Domicile March 31, 2013 December 31, 2012
(1) State basis Ohio $ 31,447,735  $ 155,599,872
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 31,447,735 _ $ 155,599,872
Surplus

(5) Statutory surplus state basis Ohio $ 1,367,597,501 $  1,274,746,112
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 1,367,597,501 $  1,274,746,112

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.

BUSINESS COMBINATIONS AND GOODWILL — No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS

A, B & C — No significant change.Mortgage Loans, including Mezzanine Real Estate Loans

D.

Loan-Backed Securities

@

@

(©)

4)

®)

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

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.

The Company has no loan-backed securities with an OTTI recognized through the first quarter of 2013.

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 2,418,317
2. 12 Months or Longer 23,761,841

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 373,764,184
2. 12 Months or Longer 258,832,650

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2013.
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.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES — No significant change.

INVESTMENT INCOME — No significant change.

DERIVATIVE INSTRUMENTS — No significant change.
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

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. The components of the net deferred tax asset/ (liability) at December 31 are as follows:

03-2013 12-2012 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Gross deferred tax assets $ 83,053,763 $ 9779378 $ 92,833141 $ 82946521 $ 9,779,378 $ 92725899 $ 107,242 $ -8 107,242
b. Statutory valuation allowance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 83,053,763 9,779,378 92,833,141 82,946,521 9,779,378 92,725,899 107,242 - 107,242
d. Deferred tax assets nonadmitted 31,330,670 - 31,330,670 31,391,350 - 31,391,350 (60,680) - (60,680)
e. Subtotal net admitted deferred tax asset 51,723,093 9,779,378 61,502,471 51,555,171 9,779,378 61,334,549 167,922 - 167,922
f. Deferred tax liabilities 14,652,851 15,064,648 29,717,499 14,493,144 7,142,705 21,635,849 159,707 7,921,943 8,081,650
g. Net admitted deferred tax assets/(net

deferred tax liability) $ 37070242 $ (5285270) $ 31,784,972 § 37062027 $ 2636673 $ 39,698,700 $ 8215 $ (7,921,943) $ (7,913,728

2. Admission calculation components, SSAP No. 101:
03-2013 12-2012 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Federal income taxes paid in prior years recoverable

through loss carrybacks $ 37,070,243 $ 9779378 $ 46849621 $ 37,062,027 $ 9779378 $ 46,841,405 8216 $ -8 8,216
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

from 2(a) above) after application of the threshold

limitation. (The lesser of 2(b)1 and 2(b)2 below)

1. Adjusted gross deferred tax assets
expected to be realized following the
balance sheet date

2. Adjusted gross deferred tax assets
allowed per limitation threshold

XXX XXX 185,129,178 XXX XXX 168,006,786 XXX XXX 17,122,392
c. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from 2(a) and 2(b) above)
offset by gross deferred tax liabilities 14,652,851 a 14,652,851 14,493,144 R 14,493,144 159,707 - 159,707
d. Deferred tax assets admitted as the result of application
of SSAP No. 101 $ 51,723,094 $ 9779378 $ 61502472 $ 51555171 $ 9779378 $ 61334549 $ 167,923  $ -3 167,923
3. Other admissibility criteria:
03-2013 12-2012

a. Ratio percentage used to determine recovery period

and threshold limitation amount 899% 943%

b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in

2(b)2 above $ 1234104521 § 1,120,045,238

4. Impact of tax planning strategies:

03-2013 12-2012 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Adjusted gross DTAs

(% of total adjusted gross

DTAs) 0% 0.0% 0.0% 0% 0.0% 0.0% 0% 0.0% 0.0%
b. Net admitted adjusted

gross DTAs

(% of total net admitted

adjusted gross DTAs) 0% 0.0% 0.0% 0% 0.0% 0.0% 0% 0.0% 0.0%

c. Does the company's tax planning strategies include the use of reinsurance? Yes[ [ No[X]
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

B.

C.

Notes to Financial Statements

The Company has recognized all of its deferred tax liabilities.

Current income taxes incurred consist of the following major components:

1. Current income tax:
. Federal

. Foreign
Subtotal

. Other

Q@ .0 o0 o

2. Deferred tax assets:

a. Ordinary

. Federal income tax on net capital gains
. Utilization of capital loss carry-forwards

. Federal and foreign income taxes incurred

© 00 ~NO UL~ WN P

O T ORrRREPRRRERRPER
©oulhdhwWNRO

d.

Discounting of unpaid losses
Unearned premium reserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
Pension accrual
Receivables - nonadmitted
Net operating loss carry-forward
Tax credit carry-forward
Other
Accruals
Amortization of intangibles
Underwriting expenses

Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted ordinary deferred tax assets

e. Capital

g~ WN P

T oa ™

3.

Investments
Net capital loss carry-forward
Real estate
Other
Non-insurance subsidiaries
Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted capital deferred tax assets
Admitted deferred tax assets

Deferred tax liabilities:

a. Ordinary

oA WN PR

99

Investments
Fixed assets
Deferred and uncollected premium
Policyholder reserves
Other
Policy loans
Subtotal

b. Capital

1

2

3
99
C.

Investments

Real estate

Other
Subtotal

Deferred tax liabilities

4. Net deferred tax assets/liabilities

03-2013 12-2012 Change
$ 40,918,866 93,496,618 $ (52,577,752)
- 5,282 (5,282)
$ 40,918,866 93,501,900 $ (52,583,034)
4,592,168 18,850,990 (14,258,822)
$ 45,511,034 112,352,890 $ (66,841,856)

03-2013 12-2012 Change
$ - - $ -
27,224,240 27,261,938 (37,698)
44,539,496 43,881,896 657,600
114,032 118,355 (4,323)
2,072,526 2,075,522 (2,996)
1,348,861 1,644,282 (295,421)
786,635 869,442 (82,807)
1,659,372 1,769,792 (110,420)
5,308,601 5,325,294 (16,693)
$ 83,053,763 82,946,521 $ 107,242
31,330,670 31,391,350 (60,680)
$ 51,723,093 51,555,171 $ 167,922
$ 9,779,028 9,779,028 $ -
350 350 -
$ 9,779,378 9,779,378 $ -
$ 9,779,378 9,779,378 $ -
$ 61,502,471 61,334,549 $ 167,922

03-2013 12-2012 Change
$ 470,967 4,442 $ 466,525
3,860,658 3,933,076 (72,418)
4,589,571 4,412,638 176,933
4,423,803 4,772,867 (349,064)
132,139 155,619 (23,480)
1,175,713 1,214,502 (38,789)
$ 14,652,851 14,493,144 $ 159,707
$ 15,064,648 7,142,705 $ 7,921,943
$ 15,064,648 7,142,705 $ 7,921,943
$ 29,717,499 21,635,849 $ 8,081,650
$ 31,784,972 39,698,700 $ (7,913,728)
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

E.

Permanent differences:

Dividend exclusion
Stock options
Company-owned life insurance
Ceding commission
Provision to return adjustments
Other

Total permanent differences

Timing adjustments:

Investment differences
Reserves
DAC tax adjustment
Accounts payable
Provision to return (primarily investment-related items)
Fixed assets
Sale of subsidiary
Other
Total timing adjustments

Other adjustments

Unrealized gain (loss) on options
Other
Total other adjustments

Gross change in deferred tax asset

Timing adjustments

Impact of non-admitted assets
Unrealized gains/losses
Software development

Credit swaps

Sale of subsidiary

Other

Provision computed at statutory rate (operations and realized gains/losses)

Federal income tax expense on operations and realized gains/losses

Total change in deferred tax asset recorded directly to surplus

Total statutory income tax expense

(1) At March 31, 2013, the Company has no pre-tax capital loss carry-forwards. 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 carry-forward of

$2,247,528. The operating loss carry-forward 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 Ordinary
2013 $ 40,918,866
2012 89,870,635
2011 52,062,655

Capital

$ 4,592,168
20,301,375
12,784,513

statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

03-2013 12-2012
$ 28435246 $ 105,890,854
(8,336) (53,360)
(32,465) (19,136)
(359,464) (1,451,579)
(245,353) (1,465,439)

- (245,953)

(23,041) 151,662
(668,659) (3,083,805)
(2,457,421) (4,457,086)
132,952 1,059,749
657,600 7,259,475
23,233 (87,474)

- (6,319,365)

169,151 142,501

- (1,368,920)

(223,901) (531,665)
(1,698,386) (4,302,785)
19,442,833 13,296,978

- 551,648

19,442,833 13,848,626

$ 45511034 $ 112,352,890
$ 1698386 $ 4,302,785
295,421 2,092,998
6,891,754 8,953,964
96,733 (1,111,993)
(980,000) (1,921,500)

- (1,368,927)

(27,886) (157,499)
7,974,408 10,789,828

$ 53485442 $ 123,142,718

Total

$ 45,511,034
110,172,010
64,847,168

(3) At March 31, 2013, the Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

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.
G. Federal or Foreign Income Tax Loss Contingencies
The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly
increase within twelve months of the reporting date.
10. INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES — No significant change.

11. DEBT - No significant change.

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

13. CAPITAL AND SURPLUS, SHAREHOLDERS' DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS — No significant change.
14. CONTINGENCIES - No significant change.
15. LEASES - No significant change.

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

17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A. The Company had no transfers of receivables reported as sales.
B. The Company had no transfer or servicing of financial assets or extinguishments of liabilities.

C. The Company had no wash sales.

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

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS — No significant
change.
20. FAIR VALUE MEASUREMENTS
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.

Level 1 Level 2 Level 3 Total

Assets:
Bonds:

U.S. Government and government agencies $ -8 - $ - $ -

States, municipalities and political subdivisions - - - -

Foreign government - - - -

Residential MBS - 1,887,503 1,488,691 3,376,194

Commerical MBS - - - -

All other bonds - 10 80 90
Total bonds - 1,887,513 1,488,771 3,376,284
Non-affiliated common stock 164,020,929 18,593,516 88,601,467 271,215,912
Non-affiliated preferred stock - - 15,146 15,146
Equity index call options - 181,781,074 - 181,781,074
Interest rate swaptions - 1,043,719 - 1,043,719
Total assets accounted for at fair value $ 164,020,929 $ 203,305,822 $ 90,105,384 $ 457,432,135
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

2. Fair Value Measurements in Level 3 of the Fair Value Hierarchy

States, municipalities and
political subdivisions

Residential MBS

All other bonds
Non-affiliated common stock
Non-affiliated preferred stock
Total

Total Gains Total Gains

Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
12/31/2012 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 3/31/2013

$ $ $ $ $ $ - 0% $ $

1,303,481 16,601 203,830 (35,221) 1,488,691
80 - - - 80
82,934,403 5,667,064 88,601,467
15,146 - - - - 15,146
$ 84,253,110 $ $ 16601 $ 5870894 $ $ -8 (35221) $ $ 90,105,384

3.

Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets (markets in which there are few transactions, the prices are not current, price gquotations 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,
RMBS, interest rate swaptions, and equity index call options. Level 2 inputs include benchmark yields, reported trades, corroborated
broker/dealer quotes, issuer spreads and benchmark securities. When non-binding broker quotes can be corroborated by
comparison to similar securities priced using observable inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level
2 financial instruments in which one or more significant inputs are unobservable or when the market for a security exhibits
significantly less liquidity relative to markets supporting Level 2 fair value measurements. 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 (“AMMC” 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.

The Company has no additional fair value disclosures.

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.

Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value)
Assets
Bonds:
U.S. Government and
government agencies $ 41,163,244  $ 39,430,683 $ 2919381 $ 18,681,059 $ 19,562,804 $ -
States, municipalities and
political subdivisions 1,935,425,899 1,803,492,180 - 1,924,443,404 10,982,495 -
Foreign government 28,475,742 25,700,930 - 28,475,742 - -
Residential MBS 3,121,744,883 2,838,459,492 - 2,855,777,903 265,966,980 -
Commercial MBS 2,105,261,122 1,872,261,873 - 2,080,489,862 24,771,260 -
Asset backed securities 1,593,633,627 1,542,356,794 1,223,344,385 370,289,242
All other bonds 7,652,370,327 6,925,686,188 7,811,151 7,437,681,498 206,877,678 -
Total bonds $ 16,478,074844 $ 15047,388,140 $ 10,730,532 $ 15,568,893,853 $ 898,450,459 $ -
Non affiliated common stock 271,215,912 271,215,912 164,020,929 18,593,516 88,601,467 -
Non affiliated preferred stock 5,461,146 5,003,031 - 5,446,000 15,146 -
Other Invested assets - schedule BA 99,025,085 99,025,085 - - 99,025,085 -
Mortgage loans 460,884,669 456,239,719 - - 460,884,669 -
Equity index call options 181,781,074 181,781,074 - 181,781,074 - -
Interest rate swaptions 1,043,719 1,043,719 - 1,043,719 -
Policy loans 136,960,851 136,960,851 - 136,960,851 -
Total financial assets $ 17,634,447,300 $ 16,198,657531 $ 174,751,461 $ 15,775758,162 $ 1,683,937,677 $ -
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

Notes to Financial Statements

OTHER ITEMS — No significant change.

EVENTS SUBSEQUENT — No significant change.

There have been no events subsequent to December 31, 2012 that have had a material financial effect on the Company.

REINSURANCE
A. No significant change.
B. No significant change.

C. No significant change.

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

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

INTERCOMPANY POOLING ARRANGEMENTS — No significant change.

STRUCTURED SETTLEMENTS — No significant change.

HEALTH CARE RECEIVABLES - No significant change.

PARTICIPATING POLICIES — No significant change.

PREMIUM DEFICIENCY RESERVES — No significant change.

RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS — No significant change.

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

PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED — No significant change.

SEPARATE ACCOUNTS — No significant change.

LOSS/CLAIM ADJUSTMENT EXPENSES- No significant change.
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Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

21
22

3.1
3.2

41

4.2

6.1
6.2

6.3

6.4

6.5

6.6

71

7.2

8.1
8.2

8.3
8.4

9.1

9.1

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes,dateof change: e

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.1 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 1213172011 e

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. 1213172011

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). 11/20/2012......ovevreee.

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

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No [X]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC
Great American Advisors Cincinnati, Ohio NO NO NO YES
American Money Management Corporation Cincinnati, Ohio NO NO NO YES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

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

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

1.

N

1.2

141
14.2

15.1
15.2

PART 1 - FINANCIAL

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

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

PART 1 - INVESTMENT

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

If yes, give full and complete information relating thereto:

Yes[ ]

. 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:

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

Prior Year-End
Book/Adjusted Carrying Value

No [X]

1 2
Current Quarter

Book/Adjusted Carrying Value

Preferred Stock..

COMMON SEOCK. ...vvvrrvresriseriesisie sttt ettt
ShOrt-TErmM INVESIMENES.........cocvieeieiciece ettt nan
Mortgage Loans on Real EState...........ccccviivcieiiiiicsccee e
AlLONE ..ottt ettt bbbttt
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)...
Total Investment in Parent included in Lines 14.21 t0 14.26 @bove............cccoevveverricreniriennnns

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

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

16.1

.......... 19,657,519
..209,962,537
.......................... 0
Yes[X]
Yes[X]

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

. For the reporting entity's security lending program, state the amount of the following as current statement date:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3

Total payable for securities lending reporting on the liability page:

. 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,

171

17.2

17.3
174

17.5

F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ ]

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
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)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:

1 2 3 4

Old Custodian New Custodian Date of Change Reason

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
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ ] No[X]

18.1
18.2

If no, list exceptions:
616862221 MORGAN JOSEPH TRIARTISAN GROUP SERIES D

371866220 GENESIS GRP TL 12.00 9/17/2017

68234KAC4 ONCURE HOLDING INC 11.75% 5/15/2017
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Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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 1,908,442
1.13  Commercial mortgages 454,331,277
1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 456,239,719

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

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

1.33  Commercial mortgages

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

Long-term mortgage loans in process of foreclosure

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

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

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

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

Operating Percentages:

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

Yes[ ] No[X]
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
D
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE

Q10




Statement as of March 31, 2013 of th

C

fEDUL

AT AMERICAN LIFE INSURANCE CO

E T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

Direct Business Only

Life Contracts
2 3

Life Insurance
Premiums

Annuity
Considerations

4

Accident and Health

Insurance Premiums,
Including Policy, Mem-
bership and Other Fees

5 6
Total
Other Columns
Considerations | 2 through 5

Deposit-Type
Contracts

1. L 13,197,869
2. o
3. Arizona... oo
4. Arkansas.... o
5. California o
6.  Colorado.... oo
7. Connecticut . I
8. DElAWATE.......ceieececsie e L
9. District of Columbia...........ccoecereirirrieieiirieeseee s DC|...... L
10.  Florida.........ccovunuee o ....55648064 .
11.  Georgia.. I ....15,759,677 |..
12, HAWAI#. v Lo e 102,661 | 101,123,660 | o84 [ | v 1,226,405
13, 1ABN0. ..o Lo [ errieneenn 51,128 [ 1010003,207,820 | oo v | e 3,258,948
14, llinois. o ....18,938,171 |..
15.  Indiana o ....17,184,607
16. lowa. vl | 064,335 | .102,831,043 | 108,639 | [ i 3,004,016
17.  Kansas vl | 0 102,179 |01 3,504,168 [l 114913 | [ 3,721,259 |..
18.  Kentucky o ...12,379,502 |..
19.  Louisiana o ..11,770,959 ..
20. Maine..... vl | 89,102 | 01002,683,583 [0 2460 | [ 2,745,144 | ..
21.  Maryland o ..14,225934 |..
22. Massachuse o ....14,382,472
23.  Michigan I ....26,488,546
24.  Minnesota.. . S ....11,079,480
25, MISSISSIPPI......veevrerreerierciieeiiese et es et sanes MS]|...... L
26, MISSOUI....cvueveeiecieieiiesiesissisesssissse st enes MO|...... Loveveres [ v 166,041 | ....09,149,056 | .o 132,215 | | 000 9,447,312 |
27. Montana. WMT L
28.  Nebraska.... WNE|....L...
29. Nevada........... NV L
30. New Hampshire.. NH|.....L...
31.  New Jersey.... DNl ] 424,497 | 018,923,744 98T e | 200 19,349,193 | e
32.  New Mexico NM|....L...
33.  New York........ NY NG 88,068 | 7,816,931 | 1578 [ [0 1,906,577 [
34.  North Carolina .NC|....L...
35.  North Dakota.. WNDJ.....L.. 55,050
36. Ohio........... OH|...L. ..99,721
37. Oklahoma... LOK|.....L... 428,859
BT 1o o OSSP OR|...... L
39, PennsyIvania.........ccocveeinineice s PA|...... L
40. Rhode Island.. o
4. L
42. L ,
43 L 22,152,727
44, - ....21,706,553 | ..
45, vl | 088,126 | .....5,909,700 | .o eeni28,556 | e [ e 6,006,382 |..
46. weeslcn | 21,395 | 1,055,535 | 05,930 | e [ 1,082,859 | ..
47. \Virginia... b ....15,212,816 |..
48.  Washington b ....12,690,356 | ..
49.  West Virginia.. el | 43,449 | 02,719,984 | e 1,508 | e | e 2,764,939 |..
50. Wisconsin... LWL ..8,818,506 |..
51, WYOMING.... ittt WY |...... Lo [ erieeeenn 11,294 1L VATT 648 | e T | | i 1,489,714
52.  AMErcan SamOa..........ccccvevverreverierrereeeniereessenenssessesseeneendAS [ Nua
53.  Guam............
54. Puerto Rico.....
55.  US\Virgin Islands..........ccoovovereereerneneneneenneneneneenennsssnsnneeee Ve L
56.  Northern Mariana Islands.............ccccoevereeriereeneseesierieieeeed MP LN | i e e sssessesesnns | eovessssessesssssssnsens | evvessssssensersnsed | ovevesiesssenennnnns
57. Canada........ccccoevrrennee. .
58.  Aggregate Other Alien 6,531 |... .0 ..0
59, Subtotal......ccocveiiieiiee e ....559,569,822 | ... ..2,739,622 ..2,591,035
90. Reporting entity contributions for employee benefit plans............. e XXX s [ e [ e | e
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........ccccvereirieieeeie s e XXX s [ e [ | e | s | e [0 O
92.  Dividends or refunds applied to shorten endowment or
premium paying period e XXX s [ et [ | e | e | eessssessennens0 | v
93.  Premium or annuity considel
or other contract ProviSions.............cccveeerenieieeessese s
94.  Aggregate other amounts not allocable by State... .
95.  Totals (DireCt BUSINESS)........cvvvvveirierrieieieiesieieississe s XXX | 12,856,961 | ....559,569,822 ... 2,749,847 | 0 | 1575,176,630 | . 2,591,035
96.  Plus Reinsurance ASSUMEd..........c.ccvurreievriieisenensessieseessiessnns
97. Totals (All Business)........... .2,749,847 | .. ..577, 761 612
98. Less Reinsurance Ceded L2, T49.847 | | e 12,285,354
99. Totals (All Business) less Reinsurance Ceded ....565,476,258
58001. Other FOrQIgNn.........coueveuriirieieiriieresissiese s sesssesseesssessenns
58002, oot nns | s
58003, oo | s
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9401.
9402.
9403.
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 March 31, 2013 of the 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 Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation

MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation

{

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.

n

Penn Towers, Inc.

Terminal Realty Penn Co.

GAI Insurance Company, Ltd. *
Hangar Acquisition Corp.
Lease & Loan Insurance Services Limited

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *

Republic Indemnity Company of California *

Risico Management Corporation
Dixie Terminal Corporation

Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #
Marketform Group Limited

Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited

Gabinete Marketform SL

Studio Marketform SRL

Sampford Underwriting Limited #
Marketform Trust Company Limited

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

American Real Estate Capital Company, LLC (80%)

The Indianapolis Union Railway Company

Penn Central Energy Management Company

Waynesburg Southern Railroad Company

Premier Lease & Loan Services Insurance Agency, Inc.

Marketform Australia Pty Limited

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)

Marketform Management Services Limited
Marketform Managing Agency Limited

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
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
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
BMU
OH 31-1446308
GBR
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 31-0823725
OH 31-1733037
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement as of March 31, 2013 of the 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. »
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 Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC
GALIC - Sorrento, 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.
Great 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 *

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.1

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 45-5565693
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
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TCA 98-0627464




Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.8%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Group, Inc. DE 43-1415856
TransProtection Service Company MO 43-1254631
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims and Litigation Services, LLC MT 20-5546054
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
Superior NWVN of Ohio, Inc. OH 31-1737792
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULEY

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
31-1544320.. | ..coovvreinnne 0000944707 |NYSE............... American Financial Group, INC.......cc.coeeveneivrrerrennsninenniennes | OHueiiiiies [UIP i [t OWNETSNID.c..voet | cevireiiriiinns | rererreieiseiesse e sessssenss | eesessennens
v | 316549738, | oo [ | e American Financial Capital Trust Il American Financial Group, INC..........cccocvvvvriniennins Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
2 [ 16-8543606.. | ...oveverens [ s e American Financial Capital Trust Il American Financial Group, INC..........ccoveverernieneerenes Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
16-6543609.. | ..vvvevreeree | evrereerenrnieens | cerrereeeessieeeeneins American Financial Capital Trust IV American Financial Group, INC..........cccovvvvreerinennins Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoc.....
13150996797 | .o | e | e American Financial Enterprises, Inc American Financial Group, INC..........cccocvvveeerienirennens Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...
L | 31-0828578... | ..o | e | e American Money Management Corporation American Financial Group, InC..........cccocvvvereerieniennnns Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoc.....
27-157T326.. | .cvoveeeeivies | cereerireieisieies [ e American Real Estate Capital Company, LLC...........cccccovunee OH...cc... NIA.....coonee. American Money Management Corporation.................. Ownership......... | ... 80.000 |American Financial Group, Inc.... |.............
| 27-2829629.. | ..o e [ MidMarket Capital Partners, LLC American Money Management Corporation.................. Ownership......... | ... 65.000 | American Financial Group, Inc.... |.............
A1-21120071.. [ [ e [ APU Holding Company..........ccceruiierneerenininrsseniniesssseienns American Financial Group, INC........cccovevvvienniinininns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccuuun.
. 123-8000765.. | ..o | errerirerriveienns [ American Premier Underwriters, INC........coouvoveinienniennns APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc....

23-6297584.. | .
..o | 37-1094159..
. |95-2802826..

. | The Associates of the Jersey Company.. .. | American Premier Underwriters, Inc..
Cal Coal, INC..vovveeeee s American Premier Underwriters, Inc.

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

Great Southwest COrporation.............ccceeeercreeniirernineineenne American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....

35-6001691.. |. . | The Indianapolis Union Railway Company. .. | American Premier Underwriters, Inc.. . | Ownership......... | ...100.000 |American Financial Group, Inc....

... | 13-6400464.. Lehigh Valley Railroad Company American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....
reee [46-16685396.. | oo [ e [ Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company.............ccveereenennen. Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoc.....
1 20-1548213.. [ oo [ e [ Magnolia Alabama Holdings, Inc. American Premier Underwriters, INC..........cccccovvieunne. Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccc.....
20-1574094.. | ...ovovveiviees | e [ e Magnolia Alabama Holdings LLC...........cccccovvriieinnnniieninns AL.......cc.... NIA.....ccoine Magnolia Alabama Holdings, INC..........ccoveriiiiiriennnns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
voee [46-1852532.. | oo [ e [ Michigan Oil & Gas Holdings, LLC.........cccccovvereirirrierercirinns 1Y [ NIA....ccooonne. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.............
[46-1480078.. | ..o | evreereeeeees | ceereeeesssseeens Ohio Oil & Gas Holdings, LLC........cccccovereririeeresreeiseinns OH............ NIA............. American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
13-6021353.. | oo | e | e The Owasco River Railway, INC........cccocvvvivivrininerinnnnne NY.ooin NIA.............. American Premier Underwriters, INC...........cccccovevevnene. Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
e [ 31-1236926.. | ..o | v | e PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoc.....
L | 76-0080537... | ..voveevreeee | eerereererereens | cereeeireinereeeeneens PCC Technical Industries, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoceu...
311388401, | oo e | v PCC Maryland Realty COrp.........cvuereereurerneemeeneneeseneeneeenenns PCC Technical Industries, INC.........c.covveerreireniiennenes Ownership......... ...100.000 | American Financial Group, Inc.... |....ccoc.....
veee [06-1209709.. | oo [ e [ Penn Central Energy Management Company............cccocueene. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoc.....
123-1537928.. | o | e e Penn TOWETS, INC.......cvvviiieicecceeeceeeee et American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
23-6000766.. | ...coererrres | cererririrernnieins [ errereiserenineeinnns Pennsylvania-Reading Seashore Lines...........ccccovovvieiiniinnnn American Premier Underwriters, InC.........cccccccovvievnnn. Ownership......... | ... 66.670 | American Financial Group, Inc.... |.............
veee [23-6207599.. | oo [ e | e Pittsburgh and Cross Creek Railroad Company..............c........ American Premier Underwriters, Inc. Ownership......... | ..... 83.000 | American Financial Group, Inc.... |.............
v | 23-1707450.. | oo [ | e Terminal Realty PeNn Co......c.cvvvviieieiieieeeeeieessieneenas American Premier Underwriters, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.....cc......

1 23-1675796.. | .vvoveeeverns | cerrerreirierieins | e Waynesburg Southern Railroad Company..........cccccvvuvevirennns American Premier Underwriters, INC.........cccocevviiienenes Ownership......... ...100.000 | American Financial Group, Inc....

. | GAl Insurance Company, Ltd... . | APU Holding Company.. Ownership .| ...100.000 |American Financial Group, Inc....

Hangar Acquisition Corp.............. APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....

..................... Lease & Loan Insurance Services Limited...........c.ccocovrevcninnes APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc....

91-1242743.. |. . | Premier Lease & Loan Services Insurance Agency, Inc.. .. |APU Holding Company.. Ownership .| ...100.000 | American Financial Group, Inc....

. 191-1508644.. Premier Lease & Loan Services of Canada, Inc............c.cccu.. APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc....

95-2801326.. | ...cvveveeries | cereeririreiniens [ e Republic Indemnity Company of America.............ccovrievririrnnnns APU Holding Company.........cccoueriiennirennieersnerenns Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccouuun.




Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 43753...... 31-1054123.. Republic Indemnity Company of California Republic Indemnity Company of America............ccc...... Ownership......... ...100.000 | American Financial Group, Inc....

67083......

... |31-1262960.. |.
... | 31-0823725..
. | 31-1733037..

. |98-0606803..

98-0556144..

06-1356481.. |.
. |31-1475936..

58-646032....

13-1935920.. |.

45-2969767..
26-4391696..

31-1021738.. |.

27-4078277..

... | 27-0513333..
. 120-1246122..

36-3383108..

... |45-3988240..
. | 20-4604276..

31-1391777..

. | 45-1144095..

26-3260520..
45-0252531..

..o |52-2179330..
. | 74-2180806..

. | Risico Management Corporation

. | Great American Financial Resources, Inc

. | Great American Life Insurance Company

. | Annuity Investors Life Insurance Company..

Dixie Terminal Corporation............cccevveeevererenireeensneeeennnes
Flextech Holding Co., Inc.
GAI Holding Bermuda Ltd
GAI Indemnity, Ltd........cccovverereriieieiesneieesseese e
Marketform Group Limited
Marketform Holdings Limited
Caduceus Underwriting Limited...........cccourrevnereirerniniinninne
Lavenham Underwriting Limited
Marketform Limited

Gabinete Marketform SL...........cocvieninirenneneceees
Marketform Australia Pty Limited
Studio Marketform SRL
Marketform Management Services Limited.............cccovvernnen.
Marketform Managing Agency Limited
Sampford Underwriting Limited
Marketform Trust Company Limited..........cococuviviriririiiinninne

AAG Holding Company, INC........c.cccveurirereerirsieereeneineeeneenens
Great American Financial Statutory Trust IV...........ccccccvvieine

Aerielle IP Holdings, LLC
ACTIElIE, LLC.....eieieeeeece s

Bay Bridge Marina Hemingway's Restaurant, LLC
Bay Bridge Marina Management, LLC...........cccoocvviniirernin.
Brothers Management, LLC.........cccoovvinininnenenseeinene
Consolidated Financial Corporation.............cc.evreereneereenens
FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC
GALIC Brothers, INC........occeieiieeiiceieieieeeece e
GALIC Pointe, LLC.....c.eurereeieerireireieeineise s
Manhattan National Holding Corporation..............c.ccevevivnnnnns
Manhattan National Life Insurance Company...........cccocvvevenee.
Skipjack Marina Corp........curureeneineeeinssseesssesseeeesseenens
United Teacher Associates, Ltd.........ccccvverencnninenininenns

.. |APU Holding Company..........

..| American Financial Group, Inc..............

..| Great American Life Insurance Company..

American Financial Group, INC........cccoueevvierniininnnns
American Financial Group, INC........cccoevvvienniinninns
American Financial Group, InC..........ccccccoereerieieinnnns
GAIl Holding Bermuda Ltd...........ccoovrurivereieriieieienns
GAI Holding Bermuda Ltd
Marketform Group Limited
Marketform Holdings Limited.........ccccocverviniinerreennenne
Marketform Holdings Limited
Marketform Holdings Limited
Marketform Limited..........ccccooreenienieecceres

Marketform Limited..........cocoeueuriererniniciincirneieene
Marketform LImited..........c.coueuernirnirneernisererecieene
Marketform Holdings Limited...........cccoevveiereiriniinnnes
Marketform Holdings Limited
Marketform Holdings Limited
Marketform Group Limited..........cccoeeevevninercreinenns

Great American Financial Resources, InC...........ccc......
AAG Holding Company, Inc

. |AAG Holding Company, Inc.......

Great American Life Insurance Company...........c.cc......
Great American Life Insurance Company.

Great American Life Insurance Company.
Great American Life Insurance Company.
Great American Life Insurance Company.
Great American Life Insurance Company.....................
Great American Life Insurance Company
Great American Life Insurance Company
Great American Life Insurance Company..........c.cc......
Great American Life Insurance Company.
Great American Life Insurance Company.
Manhattan National Holding Corporation......................
Great American Life Insurance Company.....................
AAG Holding Company, INC..........cccreuerneirerninreneinenns

. | Ownership....

. | Ownership

. | Ownership....

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

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

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

.| ...100.000

...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000

.| ...100.000

...100.000
...100.000

.| ...100.000

...100.000
...100.000
...100.000

...100.000
...100.000
...100.000
...100.000

American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....

American Financial Group, Inc.... |....

American Financial Group, Inc....
American Financial Group, Inc....

American Financial Group, Inc.... |....

American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....




Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULEY

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

2’¢elo

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 63479...... 58-0869673.. United Teacher Associates Insurance Company. United Teacher Associates, Ltd..........c.ccocovrerreririnnnne Ownership......... ...100.000 | American Financial Group, Inc....
.. |31-1422717.. |. . | AAG Insurance Agency, Inc. .. | Great American Financial Resources, Inc. ..|Ownership......... | ...100.000 |American Financial Group, Inc....
... | 34-1017531.. Ceres Group, INC.......cvveeeeeiierieeeieessee e Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc....
e [34-1880408.. | ..o | e Ceres Administrators, L.L.C........cccooeiiviiciiceeciceiceeene DE............ NIA....ccooo. Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
341947043, | oo e | e Ceres Sales, LLC.......ovoviieeeeeeeeeeeeeeeee e Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.............
34-1920479.. | ..oovivieies | e | ceerreeeseseseeens HealthMark Sales, LLC..........ccccovvviiviieieieeeeeee s Ceres Sales, LLC.......coovoveveeeeeeeceececeeeeceeeea Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
AT-0717079.. | vvvvereres | errereereinnenns | cererreeeessiesenenns Continental General Corporation Ceres Group, INC.......vvverrerinreieieisieeeesse s Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
AT-0483747.. | oo e [ Continental General Insurance Company. Continental General Corporation..............cccceurirerniene Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
47-0562685.. | ....oovvvvve [ e [ Continental Print & Photo CO.........cocvruernirnriernirererneirenes Continental General Corporation.............cccoeurirerninne Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
341947042, | oo e e QQAGgeNCY 0Of TEXaS, INC.......cvuverirrririrrireeieeiseiesiesiseieenes Ceres Group, INC........c.couureeeinrineirereensieeessieeeenes Ownership......... ...100.000 | American Financial Group, Inc.... |.............
311395344 | o e | e Great American AdViSOrs, INC.........ccccceveveveeeeeeeeeeeeea Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
42-1575938.. | oo [ v | e Great American Holding, INC.........cccovvririeeniiiereeeecee OH.....c...... NIA.....ccco.... American Financial Group, INC........cccoovevvieeeniininnnns Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
ceee | 27-3082314.. | oo | e | e Agricultural Services, LLC.........cccvivniienieeeceesiessees OH...cco.e NIA.....ccooee. Great American Holding, Inc . | Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
1454110027 [ oo | cerveireeieiens | e Unites States Commodities Producers LLC............cccccovvernennee MT...cocon.. NIA...ccone. Agricultural Services, LLC ... |Ownership......... | ..... 51.300 | American Financial Group, Inc.... |....cccc.....
27-2354685.. | ..oeoevvvrs | eerereeeeeees | e United States Livestock Producers, LLC.............ccccovevvvrvevnnnne. NV..ooenn NIA............... Agricultural Services, LLC........coocvververvieierierieneienns Ownership......... | ..... 51.300 | American Financial Group, Inc.... |.....c.c.....
0084...... American Financial Group, Inc........ 27-4395897.. | ..ecvevvries | cerrrerereirieins [ e Livestock Market Enhancement Risk Retention Group............. NV IA.... United States Livestock Producers, LLC..........cccccune.. Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
0084...... American Financial Group, Inc........ 31-0912199.. | .ovvivries | e [ e American Empire Surplus Lines Insurance Company............... DE.....ccoou IA.... Great American Holding, INC........cccccovvieirenieierniniens Ownership......... ...100.000 | American Financial Group, Inc.... | ...cccco.....
0084...... American Financial Group, Inc........ 31-0973761.. American Empire Insurance Company. American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc....

59-1671722.. |. . | American Empire Underwriters, Inc.

GAI Australia Pty Ltd

.. | American Empire Insurance Company.. Ownership .| ...100.000 | American Financial Group, Inc....
Great American Holding, INC........ccccoeviviririninneiniens Ownership......... ...100.000 | American Financial Group, Inc....

.......................................................................................... Great American International Insurance Limited....................... | IRL............ Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc....
American Financial Group, Inc........ 73-0556513.. |. . | Mid-Continent Casualty Company... . | Great American Holding, Inc...... ... | Ownership .| ...100.000 |American Financial Group, Inc....
American Financial Group, Inc........ 73-1406844.. Mid-Continent Assurance Company. Mid-Continent Casualty Company..............cccoveviriveurinns Ownership......... ...100.000 | American Financial Group, Inc....
American Financial Group, Inc........ 38-3803661.. Mid-Continent Excess and Surplus Insurance Company.......... |DE............ Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc....

RS .130-0571535.. | . . | Mid-Continent Specialty Insurance Services, Inc. .. |Mid-Continent Casualty Company. . | Ownership......... | ...100.000 | American Financial Group, Inc....
American Financial Group, Inc........ 73-0773259.. Oklahoma Surety Company. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc....
.................................................................................... 98-0627464.. | .....coovvvve | cevreirerniniins | ceviveireriennenenen. | Premier International Insurance Company..........c.vececererenen. Great American Holding, InC...........cccoevevvvrerernnenene | OWnership......... | ...100.000 | American Financial Group, Inc.... | .............
0084...... American Financial Group, Inc........ 16691...... 31-0501234.. | ..o | e | e Great American Insurance Company............coceeeeveieneererniens OH............ American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.................................................................................... 45-2969767.. | ..covvvvveree | cvvrverreinenns | cevererenennienene | A€TIENIR TP HOIAINGS, LLC....ccereeceenencseneenn | OHec Great American Insurance Company............c.ccoceeeeenee. | OWNEIShip........ | .....37.500 | American Financial Group, Inc.... |2...........

2| 26-4391696.. | ..o | e | e Aerielle, LLC Great American Insurance Company..........c.cccoeueeenenee Ownership......... | ..... 37.500 | American Financial Group, Inc.... |2...........

1 31-1463075.. | oo [ e [ American Signature Underwriters, Inc Great American Insurance Company............coceeerinens Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
............... 59-2840291.. | ...coovevnes | cereerireiasins [ ceveieeireennnennn.. | Brothers Property Corporation...........cceceenicirnieeiennnen, Great American Insurance Company................cc.c........ | Ownership......... | .....80.000 | American Financial Group, Inc.... |.............
v [20-B173494.. | oo | e | e Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccccuu..

2 120-5173589.. [ ..ovevecveeens | e | e Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC Ownership......... ...100.000 | American Financial Group, Inc.... | .............
............... 25-1754638.. | ...ccovvvrvers [eevriereveiniiens | ceveireseeniennennn. | Brothers Pennsylvanian Corporation...........c.ceeveeniniennnns Brothers Property Corporation.............ccccccveveveieveenne | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............
L 159-2840294.. | ..o | e | e Brothers Property Management Corporation............c.cccevveneen. OH.....cc.... NIA...con. Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

.| 20-4498054.. | ... | e e Crescent Centre Apartments.............ccocevnienreernenereresneins OH............ NIA s Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |1...........
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1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
1311277904 | e | e | e Crop Managers Insurance Agency, Inc. Great American Insurance Company..........c.cccvcueeenenee Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....

American Financial Group, Inc........
American Financial Group, Inc........
American Financial Group, Inc........

American Financial Group, Inc........
American Financial Group, Inc........
American Financial Group, Inc........
American Financial Group, Inc........
American Financial Group, Inc........

American Financial Group, Inc........
American Financial Group, Inc........

31-0589001.. |.
. |31-1341668..

39-1404033..

. | 13-3628555..

31-1753938..

. |31-1765544..

45-5565693..

... | 45-1144095..
. 161-1329718..

74-2693636..
95-1542353..
15-6020948..
61-0983091..

. 131-1228726.. |.

36-4079497..
31-0954439..

31-1036473.. |.

31-1652643..
13-5539046..

31-0974853.. |.

31-1073664..
31-0856644..
31-1288778..
31-0918893..
31-1209419..
31-1237970..

... | 59-1263251..
. | 34-1607394..

34-1899058..

oo |31-1548235..
.198-0191335..

. | Dempsey & Siders Agency, Inc.......

. | Great American Fidelity Insurance Company..

. | Great American Lloyd's Insurance Company...

Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V.....cccccoevvrunnes
Financiadora de Primas Condor, SA. de C.V.....cccovvvvvvvvvinnne
Farmers Crop Insurance Alliance, INC..........c.covevvrvererrerrnennns
FCIA Management Company, Inc.
Foreign Credit Insurance ASSOCIation.............ccccvveererienrnnnnns
GAl Warranty Company...........ceueeremrereerenerresersnseseeseeseneons
GAIl Warranty Company of Florida............cccoevveereirernineinnenne
GAIl Warranty Company of Canada INC..........cccoeuveevivvrieriennnne
GALIC-S0rrento, LLC.........ooeeeiee e
GALIC Pointe, LLC......oeureeeeeeeeeieneireieeeseiseisesssiseseeessesena
Global Premier Finance Company
Great American Agency of Texas, INC........ccccvverevernrererriinnns
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.............cccoceveeennee.

Great American Insurance Agency, INC.........cccoeeereenireinnns
Great American Insurance Company of New York...................

Great American LIOyd's, INC.......c.cvvvviveieieineeieiesisseesinnens
Great American Management Services, INC..........cccvvvvvriennens
Great American Protection Insurance Company............c.ccc.....
Great American R INC........c.vvvieeeeeeenierrneseeeseeeeieees
Great American Security Insurance Company............ccoeveeeees
Great American Spirit Insurance Company............cccccervveennnee.
Insurance (GB) Limited...........cccoviernieriereeeiees s
Key Largo Group, INC........cccveeriireinieieinieeisiseeisisesssssenenns
National Interstate Corporation............cccvvevereerreieireienennns
American Highways Insurance Agency, INC.........ccceovevvnieinnns
Explorer RV Insurance Agency, INC..........ccovvievnicrnicnininnns
Hudson Indemnity, Ltd........ccooviiriicininircieereeesseees

.. | Great American Insurance Company

Great American Insurance Company
Great American Insurance Company

El Aguila, Compafiia de Seguros, S.A. de C.V.............

Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company

GAl Warranty Company.............c......

Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company

.. | Great American Insurance Company.

Great American Insurance Company
Great American Insurance Company

. | Great American Insurance Company.

Great American Insurance Company
Great American Insurance Company

. | Great American Insurance Company.

Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
National Interstate Corporation.........
National Interstate Corporation
National Interstate Corporation

.. | Ownership....

..| Ownership

.. | Ownership

.. | Other....

Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Management.....
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........
Ownership.........

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

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

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

.| ...100.000

...100.000
...100.000

...100.000
...100.000
...100.000
...100.000
...100.000

...100.000
...100.000
...100.000
...100.000
...100.000

.| ...100.000

...100.000
...100.000

.| ...100.000

...100.000
...100.000

...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000

...100.000
...100.000
...100.000

American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
. |66-0660039.. Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc....
34-1607396.. |. . | National Interstate Insurance Agency, Inc... . .. |National Interstate Corporation.. .. |Ownership......... | ..... 51.900 |American Financial Group, Inc....
. | 36-4670968.. Commercial For Hire Transportation Purchasing Group........... National Interstate Insurance Agency, Inc.................... Management..... |...ccccorenne American Financial Group, Inc....
0084...... American Financial Group, Inc........ 32620...... 34-1607395.. | ..ooveveevies | cereerirereinneies [ e National Interstate Insurance Company.........ccccccvuevvrivnininens National Interstate Corporation...........c.cccoeevivirerriennns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
0084...... American Financial Group, Inc........ 11051...... 99-0345306.. | ...vveveerrres | cerrerirerernnenes [ v National Interstate Insurance Company of Hawaii, Inc............. National Interstate Insurance Company............ccccoeen.. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
0084 American Financial Group, Inc........ 41106...... 05-3623282.. | .voveveiries | e [ Triumphe Casualty Company.........cccccvvererererererseessenernnenns National Interstate Insurance Company.........ccccceueene. Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
veee [ 43-1415856.. | oo [ e | e Vanliner Group, Inc National Interstate Insurance Company...........cceueene Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
L[ 43-1254631.. | oo e [ TransProtection Service Company Vanliner Group, INC........c.ccvveriueeniinierererinirereneins Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
86-0114294.. | ....cvovvv | e | e Vanliner Insurance COMPanYy...........ccveereuereerenemreereneeeesenes Vanliner Group, INC........c.covveereinieneercrerinireneissins Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
ceoe [ | e e [ Vanliner Reinsurance Limited............cocoevninercrninineiieisninne Vanliner Group, INC..........ccvvunireniinrireenissreneeseins Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.| 20-5546054... | ....cvoevveren | e | e Safety Claims and Litigation Services, LLC........cc.ccocovrerveninnee National Interstate Corporation.............ccccveevevrernceninnee Ownership......... ...100.000 | American Financial Group, Inc.... | ....cccc.....
27-2226948.. | ...oooeeeviee | cernireeieees [ Pinecrest Place LLC...........ccoieeiieirneeeeeeesee s Great American Insurance Company............coccceerrnnens Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
ceee [ 8T1850814... | oveieen | e | e PLLS Canada Insurance Brokers Inc Great American Insurance Company............cc.eeerinens Ownership......... | ... 49.000 |American Financial Group, Inc.... |.............
L 131-1293064.. [ ..o | e | e Professional Risk Brokers, Inc Great American Insurance Company..........c.cccoeervernes Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
72-1331800.. | ..ovevverers [ evrreireiriieiiens | e Strategic Comp Holdings, L.L.C....c.cooovvrvereieiisecsieieenns Great American Insurance Company..........ccccoeervennes Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
v | 3B-A51TT54.. | e | e | e Strategic Comp Services, L.L.C............... Strategic Comp Holdings, LL.C......cccocevvrrnnee. . | Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
vvee [32-0050970.. | covvveverennn [ erreereirnieienes [ Strategic Comp, L.LL.C...c.oovvvvrvrrrieinne Strategic Comp Holdings, LL.C......cccocvvvvrnnee. . |Ownership......... ...100.000 | American Financial Group, Inc.... | ...cccco.....
. 131-0686194.. One East Fourth, Inc. American Financial Group, INC..........ccoveverrernreneerene. Ownership......... ...100.000 | American Financial Group, Inc....
31-0883227.. |. . | Pioneer Carpet Mills, Inc...... ..| American Financial Group, Inc... Ownership .| ...100.000 |American Financial Group, Inc....
. | 31-1737792.. Superior NWVN of Ohio, Inc. American Financial Group, INC..........cccocvvvereerinirennens Ownership......... ...100.000 | American Financial Group, Inc...
... | 31-1119320.. TEJ HOldINGS, INC..cvvee e American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc...
. 131-0728327.. Three East Fourth, Inc. American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc...
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 March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. 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. Will 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 3122013490000 O0 1 * * 6 33122 01344700001 *
* 6 3 3122013365000 0 1 * * 6 3 3122 01344380000 1 =
* 6 3 3122013445000 0 1 » * 6 33122013449 0000O0 1 =*
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURAN?E 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 NOIdINGS...........ovvverereineeeineeeree e | eveevereeeeneens 2,885,976 | ..ccovvrrnne. 2,885,976 | .o 0
2505. Accounts receivable............ccceveeriiceerieeesiiseins | ..1,302,59%4 ..950,335 | ... ....352,259
2597. Summary of remaining WIite-inS fOr LINE 25..........c.ovviuoieiieiiieeieeeiesesi st essssssesensas | sorssssessssneas 4,188,569 | .....cooennnns 3,836,310 | oo 352,259
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year

2504. Unfunded commitment fee liability 2,074,308 |....oovvrireerireieseeseeeis
2597. Summary of remaining write-ins for Line 25 2,074,308 | ..o 0

Additional Write-ins for Summary of Operations:

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

08.304. Miscellaneous income
08.397.  Summary of remaining Write-inS fOr LINE 8.3............cceiiiiiiiiieiiccsce ettt na b nsnaens

Q15




Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INS
SCHEDULE A - VER

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cuiiiieieiciie sttt | sestessesssessessesssassenses 83,097,329 | oo 84,418,419
2. Cost of acquired:
2.1 Actual COSt at tiMe OF ACUISIION. ........ovevuiiiveiieictceie ittt ettt bbb s s b st s et | Hisbessessessnsessessesssbesses e bs s s bsesensens | H2ebsessnsesses st astes e s s b s s e s b nsesses s
2.2 Additional investment made after acquisition. 1,875,314 ...2,669,862
3. Current year Change iN ENCUMDIANCES...........cuiuiieiiiireieieesie ettt b et s sttt b st s b en s s st es st snsessesns | Hesessessessnsassessessnsessessnsensessessnsansans | oon
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairmeNt FECOGNIZE. ..........euiuriiririiriieieieisieie et sssens | etessessesssssssessessstess s e bessessesssssnsans | sressessssessessssastessessssensesessnsessassnsnes
8. Deduct cUrrent YEar's dEPIECIALION............cciieviieeeteiieiei ettt ss bbbt s s b st et es s sesssnsesessnsesessnns | stetessssesssnsesessnsesassnsssenan 828,383 | ..o 3,990,952
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns 84,144,260 | .oovvvevverereeeeis 83,097,329
10.  Deduct total NONAAMILEEA MOUNES............ccuiveieiciiiie ettt st bbb s b s s st snaes | chebsessssssssssesssssstessesstensessesssssssesses | absesssssssssnssssessessstensessessnssntensesntan
11. Statement value at end of current period (Line 9 minUS LiN€ 10)..........cccceiieiiiiiiiicieiiciseeseeteseseeesssssesssseressssssesssserens | sreresssesssissesessssesssnns 84,144,260 | ..ccoovvevvvciiirenne, 83,097,329
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEA...........ccveeveveeseeeeeeeeeeieevenes | everesseresesses s 473,137,934 | oo 291,111,463
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cvueveviieeicecieis ettt et sae st sse s st sesseses | sresssssssessnsessessesessessssassasssssessessnsans | sbessessssssssssssesnsanean 204,231,500
2.2 Additional investment made after acquisition.
3. Capitalized deferred INtErESt ANA OB ..........c.cveveicecie ettt bt s s ss st ssesas | sssesssssssssssssesssssssessessnsenseseebanseneens | oon
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation INCTEASE (ABCIBASE)..........ceveevrcvieeieieieee ettt s sae sttt b s s e s s ssesnsas | sntessessssssssssesanssstesses e besses e sessanans e —————————
6. Total gain (I0SS) ON GISPOSAIS..........cevuviieiiiisiieiscisstesse ettt b st s bbbt et s s bbbt ssessesns | Hiebsnsssessnssssesses st ense s e b e sensebsesnsans | ebsesssessessnsastessessnsensesas (171,764)
7. Deduct amounts reCeived ON QISPOSAS..........ccceuriiueriiireiiteei sttt s s bbb s s s s s e s bansssenas | sbesessnsesssssesessnsesnsnes 16,929,398 | ..o 22,185,233
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........cviveieieiiiieccse et | et snsens | srebsessssessesssssstes e st en bbb ssessesaes
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covovrrinrnrssirninnens 456,239,719 | oo 473,137,934
12, TOtal VAIUGHON GIIOWANCE.........ocouiviieieiicieiieiscieistie etttk s st et s et es s b s s n bbb st s s sens | ehetsessessnsasses et sntensesesensensessesansenses | absessnsensesessnteses et st ensen et sntensesntan
13, SUbLOAl (LINE 11 PIUS LINE 12)...c.eeiieeieieieciseieisecissteee sttt sttt ettt et ensessessentas | sastsssssssssssssssssessaseas 456,239,719 | .o 473,137,934
14, Deduct total NONAAMILEEA AMOUNES..........coiuiieieieiicieie ettt ss bbbt s s s s s s s ssessnses | ehessessessnsasses et sntenses et et ensessessnsenses | absesnsansesessnsessesebensensen et antansesnnan
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........cueiiiiueieiiesieicisieseetsse st sssssassssssssssessesens | sressessssssssssssssssssesans 456,239,719 | oo 473,137,934
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCEMBEr 31 Of PHOK YEAI...........ciuiveieiciisie ettt | sessessesssessessessssssesaes 87,196,085 | ...oooveieececeeea 55,164,040
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 21,000,000 | oo 67,987,086
2.2 Additional investment made after @CUISIION............cccovveveeicriieer e b s bsssssenes | sbesssssesssessessssstessesntnes 925,690 | .ovovvierieeeeiee 27,758,175
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCTEASE (AECIBASE)..........cuevueieviieiieiiiiieiie ettt et bbbt st bbb enebes | sebessasssssssstessssentessesas (8,563,996) | ..ocvevrereriireieieiis 13,491,692
6. Total gain (loss) on disposals.................... SO A 1972 109,371
7. Deduct amounts received on disposals............. 77,314,279
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
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .87,196,085
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e i ettt nens | ettt ser ettt ser et st b st eranenaennas
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cuiieieiiiieieiiiisieseissiesiessssssiessesesssssssesssssssessesssssssenses | srossassesssssssessessssessenas 99,025,085 | .o 87,196,085
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 14,826,848,427 | ...coveevvvevrerinne 12,771,876,482
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 1,058,469,854 | ...ccvvvveveiiireinn 3,754,760,727
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 20,624,071 | oooveeeeeeei 92,184,351
4. Unrealized valuation iNCrEASE (AECIBASE).........ccvireiriireriicreieiiee sttt bbbt sesss et bessebessssnaebanns | sebessebessssssessssesesanseaes 31,695,940 | c.ovovevevieeeee 31,913,744
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 14,184,820 | oo 68,535,985
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvvcuiiiiriieiiie e saess | sensebesisesessssesessseaas 424,705,929 | ..o 1,853,455,879
7. Deduct amortization Of PrEMIUML.........c.cciiueieicieieicteeee ettt bbbt bt s st s b nsessnanes | siebsnsassessssensessessnsessesas 6,918,957 | oo 29,085,164
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. ...........ciuiieeiriuiieieieeee ettt bessesess | sstesesstessessesssssssessessssensesssssssessess | ssessessssessesssssnsessesnsanes 9,881,820
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 15,520,198,226 | ...covvvverrirernne 14,826,848,427
11, Deduct total NONAAMItEEd @MOUNES..........cccviveieiciiisie ettt bbbt b s s s ssntes | ebsessstessessssessessssssssnsensessntas 1,000 | oo 1,000
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 15,520,197,226 | .....ccccvvevvrrnnnes 14,826,847 427
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Statement as of March 31, 2013 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 OO RRTORRTIOROY TR 10,932,736,971 | ...cvverrrrirrieenns 920,153,645 | ....vvvrrcririeens 543,521,480 | ...cvvvverriricenenns 66,729,051 | ..ovvvrvrrcreens 11,376,098, 187 | ..ooveevereeresrnerisiseenssenisiees | eesssssesssssesssssssssssssssssssssssssnes | sessesssssssssnns 10,932,736,971
2. ClASS 2 () evrruuereerreersseeresieesises st st st | setesi e 3,220,677,973 | .ccovvrvrrircriienne 157,472,388 | ..oooovvrrircriiineens 89,803,848 |.....covevrvrcriiiens (33,775,410 | ...cvvvvrrrirns 3,254,571,103 | .ooveveeeervieeriseeessssenssisseses | eneesssssessssessss st sssssenees | seeessssssssnssens 3,220,677,973
BT 0= I - OSSP STPURTTY OO 420,435,845 | ..o 4,163,814 | oo 25,397,837 | .o (29,341,684) | ....oooveerrrrrenns 369,860,138 | ...vreererreieeirerreereirereeeineinines | cereeenee et senenees | sereseneenseessee e 420,435,845
A, CIASS 4 (B).rrurveermeeerreeressreeesseeeessseess s ess s sttt et sttt | sesineestnensst s 137,273,006 | ..cooorvverrrcernneens 15,358,256 | .cvveovereerrereiinnees 5,546,884 | ....oceorrrreirrriinnes (RIS I2: ) | —— 141,775,007 | eveeoereerseeeeieeesessseesseneses | soeneessssessssssssssssssssssssssssssesess | seessssssessssnssssssnns 137,273,006
B, ClASS 5 () eersuvrreruueressneressseesessesessseesss st sss et sees sttt nss et | sesesensent st 23,207,844 | ...oovvvverrriinennns 11,957,538 | covvvvrveeerrnereiieend 4,051,977 | oo 15,815,405 | ...vvvrnrerererrinnnne 46,928,810 | vvvvreereereenisnereesnnenisenesss | srreeesiseessssnesssssessssesesssessens | sessesssessssesessnee 23,207,844
B, ClASS B (8).rvruuurrereuerrerserisieesieesesieesis sttt | srrir e 6,679,892 | ..ovoviiriniciricriicd 46,748 | ..o 95,772 | ovvveiricinnerisssinens ((VIAAL)] . 8,503,149 | .. ovuviiriinninniiscniinnninisnnines | | s 6,679,892
7. TOMIBONGAS.....coveveiieeicsee ettt 214741011531 | 1,109,152,389 ..868,417,798 | ..o, 13,990,362 15,195,736,484 | ..o (0 PR RRRPRI B SRR 14,741,011,531
PREFERRED STOCK

01 OO PO Ol OO OO T OO DO OO DO DORT TR
0. ClASS 2.ttt sttt et | seestessentnss s entnsa 4,995,807 | .o [ e | eeree et nees (7,916) | vevoverereeeeereereens 4987885 | ...t | sttt | ettt
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 15,48 [ covooovereeeeeseeresiseesssseesssnees | eessssseesessssesss st seess st | seeesss st ss et
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........ovirerirircireireieiesirsieississise ettt ssessssssnssns | sessssessssssssssssassssenns 5,010,947 | oo [0 RN [0 (7,916) | ovovveererrereeeneseeeens 5,003,031 [ oo [0 O 0 | e 0
15.  Total Bonds and Preferred StOCK...........c.uuruerrreernneresinreennneseseseeessssesssssseessnes | seeessssseessnnees 14,746,022,478 | .....cooovvrvees 1,109,152,389 | ....ovvevrrrrirind 668,417,798 | ...ovverrrrerrrceenne 13,982,446 | ....ccoovevrreennn. 15,200,739,515 | ...rveerererreererineeeeneeeieeend (1 PO (U 14,741,011,531

(@)  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§.....148,348,344; NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

0; NAIC5$

0;

NAIC6S........ 0.




Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceerereereeee e | s 148,348,344 |................ XXX ovoeveireinveeneenne | cvveneeeneinseenenees 148,348,344 | ..o 37,896 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YT ........c.vuiiriieireiiieiee sttt essnses | sestessessssessessssssassens 332,345,566 | .oovereriieieieiii 206,385,058
2. Cost of Short-term iNVESIMENS ACGUITET.........c.cuiveeieciiieie ettt bttt s st bes e bans | sbessessesssssssessessssessesas 75,469,076 | .ooocvvvvererereae 1,099,705,241
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 AISPOSAS............cccvueviiieeiiiiiiseieie ettt sse s besaesas | stessesssesaesaesssenaenais 259,466,298 | ......coovvevireeriiiinns 973,744,733
7. Deduct amortiZation Of PIEMIUM...........ccceeiieiiicte ettt bbb bbb bbb s b bbb s s s s s ssbessssetesans | Hessebessssssessassesessesessssesebessesesessnaets | nebessssssesassetesesseses s et et esseaes s snaebnes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccevivrieiierriiieieiseseessieiessssenes | srevesisssssesessssssenis 148,348,344 | ..o 332,345,566
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuu it ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 148,348,344 | ..o 332,345,566

QSI103




Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ciueiueieiirrieeiieiiessiese sttt sse bt b st sse bbb s bbb s s s st st
Cost paid/(consideration reCeIVEA) 0N AUAIIONS. ............ovururrireierieieiresiseie et s st s8Rt
Unrealized valuation INCIEASE (ABCTEASE).........cvuiuiuireiseiiieiseiettiesse ettt s st s bt b s s s8££ s bbb s s Rttt s et
Total gain (I0SS) ON tEMMINGHON FECOGNMIZEM. ........cvuurerieeerrereseeseeeeeeseeseeseesseeseesessssesse e s sssss e ss s ess e ssesesEee s a8 s ee e s R8s e e RS E e s e en et R s bbbt s s s brnn s
Considerations received (paid) ON TEIMINGLONS. .........ciiiieieieieceie ettt s st s bbb bR s bbb n st
AAMOTHZALION. ...ttt e85 e85 R84 8 £ R AR R R AR
Adjustment to the book/adjusted carrying value 0f REAGE IEM..........ciii ettt ents
Total foreign exchange change in book/adjUSted CAMTYING VAIUE.............ceiuiurereiiceeere ettt sttt f bbbt s s
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7 4 8)..cuiieiiieiieerisie sttt
DEAUCE NONAAMITEA BSSELS........urerrerrirciriirei etk

Statement value at end of current period (LIne 9 MINUS LINE 10).........ccuiieiiiiiiiicee ettt sttt b bbb bbb st b s bbb b s s bns

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior Year (LINE B, PHOM YEAI)..........vwrerrurrrrrereeisinssssesessessssssessessssssssssssessssssssesssssssssessssssssessesssssssessesssssnssessessssens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cceeueieieienieenesseess e

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus..........c..cccccveverennae

3.12 Section 1, Column 15, PriOr YEAI.........oveveeierrieireireiesieieseisssesseesssenees 0

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus............cccccovveveveenenne.

3.14 Section 1, Column 18, PriOr YT .........ceurereereeeereeeneireieeseeiseieesneesenn 0 0

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAr..........cceveveveerieeieiserese e sinans 0
Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus..........c.ccccvvereinne

3.24 Section 1, Column 19, PriOr YEA..........ccevevereerieereisereiesee e esisens 0 0

SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuvveieciiiieieiiteiie ettt bbb bbb s 140k s 214 b bbb s bbbt b s bbbt ns bt

Cumulative variation margin on terminated contracts during the Year...........cc.coceevvernersinrnnsnisnessennenns

Less:

4.21 Amount used to adjust basis of hedged item

4.22  Amount recognized 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2)....... ettt asees e ese sttt ss s ss s8££ 8 2888288582 E 42 e n bttt

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

5.1  Total gain (loss) recognized for terminations in prior year.............cccoceveeuviveieinnne
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOK YEAT.........c.cveeiiriieecie s
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt st

Deduct nonadmitted assets

Qsi04

123,991,971

22,934,161

62,002,163

(4,526)

218,094

(25,880,882)

182,824,793

182,824,793




Statement as of March 31, 2013 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 March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 182,824,793

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccoeveuvivieiniecnesieessesens

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 182,824,793

4, PartD, SECHON 1, COIUMN B ..ottt h Rttt 182,824,793

LT = ST Tor 1o TR O (¥4 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 182,824,793

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 182,824,793

10, Part D, SECHON 1, COIUMN B........ouovieeeeiecteee ettt ettt ettt ae b s s s et s st s st et e et b s et et s s et et enast et s sea et s e tetaneneens 182,824,793

11, Part D, SECHON 1, COIUMN ...ttt st

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, SECHON 1, COIUMN 27.......ouiiiieieieiit sttt s e s bbb bbb sttt bbbt

14, Part B, SECHON 1, COIUMN 20.........c.oviueieieiieesieeieisete ettt tes st a sttt s e ss et s bbbt s bt se et st st s st nen

15, Part D, SECHON 1, COIUMN 1.ttt bbbt bbb st s bbb

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0

QsSl107



Statement as of March 31, 2013 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
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Statement as of March 31, 2013 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 Georgetown MD ....07/30/1999 | Skipjack Cove Resort. 7,034
Building, Land, and Improvement: Palm Beach FL ....07/16/2004 | Sailfish Marina Resort. 107,767
Building, Land, and Improvement Charleston SC. ....05/01/2002 | Charleston Harbor Resort and Marina. 1,694,480
Building, Land, and Improvements. Stevenville. MD ....05/22/2002 | Bay Bridge Marina 14,330
Building, Land, and Improvement; Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC 46,580
Building, Land, and Improvement Miramar. FL ....12/28/2010 | Tropical Storage 5,123
0199999. Totals 0 0 0 1,875,314
0399999. Totals: 0 0 0 1,875,314
Showing all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 Location 7 8 9
2 3 Actual Additional
Cost Investment Value of
at Time Made After Land and
Loan Number City State of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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. .108/13/1999.... [ 03/12/2013.... | coovvvrrieri. 122,482 | .. 0 | o | e 122,482 122,482 | oo | cevveriesnsesssssinnes | e 0
JQH - Murfreesboro.......... Murfreesboro... 08/16/2007.... | 03/12/2013.... | . 0 66,491 86,491 | .oooeecrienererrenes | s | s 0
Lauderdale Marine Center | Lauderdale .106/02/2010.... [ 03/12/2013.... | covvvrvrrinrn. 122,440 | ... (VI USRI IO 122,440 122,840 | covoeeccieeeeees | e | e 0
633 Folsom.....c..cccvverernns San FranCisco..........c..vewrenmeiniiin CA.oovvnnn [ v 05/27/2010.... | 03/12/2013.... | cevoovveirereeee THTOT | e | s | e | e (VI PO ORPURSTORTOOR ORI 71,701 T1T0T | o | cevveieneeeenisseenes | e 0
Bella Roe Plaza................ Reoland Park...... | KSe | e 09/28/2010.... | 03/12/2013.... | ceveovveririrnerreenn 26,185 | oo | crvneieniseisenssesnenes | e | e (V1 ORI IR 26,165 26,165 | coooecerceireierinnienns | e | s 0
Jubilee Square Daphne.......ccocvvvviveiniinns AL [ e 11/19/2010.... | 03/12/2013.... | coeverereeeeee 15,446,921 | oo [ e [ e esessenens | e 0 15,446,921 | ..o 15,446,921 | oo | e | e 0
One Greenway Centre...... Franklin.........oceevencennneneiienens TN | e 01/14/2011.... | 03/12/2013.... | covovveirieereee 122,825 | oo | coveeeiesiseinseisssnenes | e | cosesessssnssessessesens (VI OO STSTOROIUR IR 122,625 122,625 | oo | v | e 0
Oaks at Bentwater............ Rockport...........ccceeunee L. S B 02/04/2011.... | 03/12/2013.... | covooeverrrrneenrnn2B3,309 | oo | ceverieinenenissienies | cevreisesiesssssnsineens | e esiesens (V1 ORI IO 23,309 23,309 | coooreeiineseinrienes | e | s 0
Wild Dunes Resort........... Isle of Palms. SCoivveeees [ v 03/30/2011.... | 03/12/2013.... | ovvveerrireineeee81,940 | oo [ e | e sens | evsesesssenie s 0 e | evereeienae 81,940 81,940 | .oevevieeeeeeeeeieeees | e | e 0
Old Standard . | Cincinnati....... .101/01/2006.... [ 03/07/2013.... | ..vvvvrvvirrrrenn 42,623 | ... (VI PO SRRTUROTR IO 42,623 42,623 | .o [ | e 0
OCWEN... 01/01/2006.... | 03/07/2013.... | . (0 I OO PPUTOOR OPOPOROOPOOPOROOTL J 4 S OO - - S OSSO POOO OO OTOOO I 0
Koyo Building Greenville SC 08/31/2011.... | 03/12/2013.... | . 0 | oo | ceverrnreneneenn89,233 89,233 | o | s | e 0
Santa Monica Pacific Pier (| Santa Monica.............ccccocovrrreiernrenes CA..oovve .109/28/2011.... | 03/12/2013... | evvvvrrrienenn. 86,801 | o 0 [ oo | e 88,801 | 86,801 | e [ e | e 0
Miami Beach Marina......... Miami........coo... FLooiiiiiiies | e 11/12/2011.... | 03/12/2013.... | oovevvrerreneere 139,808 | oo [ e [ | v 0 e | s 139,608 139,608 | ..o e | e 0
Convention Center Parking| Philidelphia PA oo e 01/31/2012.... | 03/12/2013.... | covvovvvriririeeennsD2,853 | oo | e | e | e (V1 ORI I 52,653 52,653 | cooorererireierienrenes | e | s 0
Willow Lakes Apartments. | Port Arthur...........cc.oocverernrirnneinennns L. S D 02/07/2012.... | 03/12/2013.... | cooovverveaarceec TT2ZATT | e | e | ceiseiesiesssessssiseens | cerssessesssseesssesssesens (VI SOOI IO 172,477 AT2ATT | oo | cevveressessesensennes | e 0
Elitch Gardens................. Denver. (G0 JUURII RN 05/01/2012.... | 03/12/2013.... | cooorvveririeereeen T36,327 | oo | e | cevnerienieseessssineees | coiesesesssssessessesens 0 | coreerereereinerenienes | e 136,327 136,327 | covoveereeeerienrienienes | verirerieeeensseineniennns | e 0
McHenry Row.................. Baltimore..........ccovcvuerenrenerineieinne MD..ovvevien [ e 06/29/2012.... | 03/12/2013.... | coveovvervrirereaneed TAATE | oo | e | ceisssisesiessessssiseens | cesssessessssssssesssesens (VI SOOI IV 74,476 TAATE | oo | ceeneiesiseessiseienes | e 0
Montauk Yacht Club......... Montauk |\ I IR 10/19/2012.... {03/12/2013.... | ovovrinriennneneeB4,331 | i | | | oeressesessne s 0 oo | e 64,331 64,331 | oo | e | e 0
0299999. Total - Mortgages With Partial Repayments 16,929,398 | .0 | 0 0 0. 0 ..16,929,398 ...16,929,398 0 0 ... 0
0599999. Total MOMGAGES.............o.vccrrrereerrereisssnsereissennssesnns 216,929,398 | ..o | 0 0 0. 0 ..16,929,398 ..16,929,398 0 0 ... 0
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Statement as of March 31, 2013 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 DE........ Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 47,961 2.7
000000 00 O |Snow, Phipps, & Guggenheim Il, L.P. Wilmington DE........ Snow, Phipps, & Guggenheim II, L.P 01/08/2010.... 538,416 15
000000 00 O|Pineapple Square Properties, LLC Sarasota . | The Isaac Group Holdings, LLC. 04/19/2006.... 100,788 12.0
000000 00 0]NB Strategic Co Investment Partners Il LP. New York . | NB Strategic Co Investment Partners Il LP. 10/01/2012.... 14,275 1.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 701,440 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. | [06/27/2012.... | 224,250 65.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 0 224,250 0 0 ] XXX
Any Other Class of Asset - Unaffiliated
000000 00 0] AMMC CLO Xil UBS WAREHOUSE, AMMC CLO Xl Limited [ George TOWN. ..o [KY........ | UBS Securities LLC | [12/1912012.... | 21,000,000 70.0
3799999. Total - Any Other Class of Asset - Unaffiliated 21,000,000 0 0 0 [.. XXX
3999999. Subtotal - Unaffiliated, 21,000,000 701,440 0 0 [ XXX
4099999. Subtotal - Affiliated 0 224,250 0 0 [ XXX
4199999. Totals. 21,000,000 925,690 0 0 | XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of C Stocks - Unaffiliated
000000 00 0| Caltius Partners Ill, L.P. Los Angeles. CA... | Distribution 06/25/2004 | 02/15/2013 177,386 (V[PPSR 177,386 ...177,386 0 98,614
000000 00 O|River Cities Capital Fund IV, LP Cincinnati OH... | Distribution 09/30/2012 | 03/14/2013 395,237 0 395,237 395,237 0
000000 00 O|NB Strategic Co investment Partners Il LP. New York NY... | Distribution 10/01/2012 {01/17/2013 110,001 (V1 ST I 110,001 ....110,001 0
000000 00 0| Three Ocean Partners, LLC New York NY... | Distribution 06/01/2011 | 01/31/2013 171,247 (V] R [T LAY O S [T PR (171,247) | ....... (LA 270 E—
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 853,872 0 0 0 0 0 0 853,872 +..682,625 | .o (L (171,247) | ...... (171,247) | .......... 98,614
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0[NP Acquisition LLC | Newport | KY.... | Distribution. 12/16/2011 | 01/30/2013 678,822 0 678,822 .....678,822 0 3,636
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 678,822 0 0 0 0 0 0 678,822 ..678,822 0 0 0 3,636
3999999. Subtotal - Unaffiliated 853,872 0 0 0 0 0 0 853,872 | .....682,625 | ..oooiiirii 0 [ (171,247) | ....... (171,247) | ..o 98,614
4099999. Subtotal - Affiliated 678,822 0 0 0 0 0 0 678,822 ...678,822 0 0 0 3,636
4199999, TOAIS ... trvvereeereesserressseeeess stk R8RSR AR E R LR R RSeS| ceieenns 1,532,694 0 0 0 0 0 0 1,532,694 ,361,447 | o0 [ (171,247) | ....... (171,247) | ........ 102,249




Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

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

030

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

Bonds - U.S. States, Territories and P

20772) AC 6| CONN ST TXB SER D BABS 5.09 10/01/2030.........cccuuurreermmerreemsmrmesssmersessssemssssssnessssssessssssssessssssssssssensense | sessessnnee ....02/19/2013 | MORGAN KEEGAN & COMPANY 5,198,130 4,500,000 89,711 | 1FE

20772) AC 6|CONN ST TXB SER D BABS 5.09 10/01/2030.........ccruumeremmrermeriineeimeneesesssessssssesssesssssesssssssssessssssssnesssens | sevessesees ...03/28/2013 | MORGAN KEEGAN 2,029,930 1,750,000 495 [1FE

605580 5X 3| MISS ST BAB 5.245 11/01/2034..........oevvveerrrrierneerisssessissessssssssssssssessssssssssssssesssssssessssssnessssssssnssssssnnnes | sessenseees ....02/19/2013 | BARCLAYS AMERICA 3,526,830 3,000,000 48,516 | 1FE

882722 KF 7| TX TRANS COMM BABS 5.517 04/01/2039........ccvvvuummrrriermererismessisissssisssessssssessesssssesssssssessssssnesssssesesssss. | sessnneeees ....02/13/2013 | CITIGROUP. 6,315,900 5,000,000 105,743 [1FE...oooiecrrirrecnnnns

882722 VP 3| TX ST BABS A 4.631 04/01/2033.......c00uuerererresissssesssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | sesssssnes ....02/19/2013 | MORGAN KEEGAN & COMPANY! 17,909,955 15,750,000 285,675 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 34,980,745 30,000,000 530,140 | oo XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions

259579 KL 3|EASTMONT SCH DOUGLAS WA 4.7 12/01/2025 02/01/2013 | PARTIAL CALL CORRECTION 190,000 190,000 1FE

463632 4P 1 [IRVINE RANCH CA WTR DIST 6.622 5/01/2040 ...01/02/2013 | BARCLAYS AMERICA 2,122,176 1,600,000 19,425 | 1FE

544646 ZR 6 |LA CA UNIFIED SCH DIST 6.758 07/01/2034..........coomevrerrrereerieessesrisessssssssessssesssssssssessssssssesssssesssnesesnns | soseessess ...01/03/2013 | BARCLAYS AMERICA 3,297,875 2,500,000 3,285 [1FE

602245 ZA 3| MILWAUKEE CO WI PENSION 3.862 12/01/2030..........c0mumerirreesssrssssssessessssssssssssssssssssssssssssssssssssssssssssssees | seesssseees ....01/25/2013 | J. P. MORGAN SECURITIES 2,000,000 2,000,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession: 7,610,051 6,290,000 22,710 [ oo XXX i
Bonds - U.S. Special R and Special A it

04048R DS 2 [AZ ST UNIV BABS SER A 6.204 07/01/2030...........rrvrermmerrissmaeereesssessessesessssssessssssnessssssnsssssssesssssssssssssnns. | coseesseees ...01/31/2013 | CITIGROUP. 5,141,240 4,000,000 23,437 | 1FE

072031 AM 9| BAY AREA CAWTR AGY B 3.165 10/01/2025...........cevvvvermmrrresiesresisssssssssssssssssessessssesssssssssssssssssssssssssssses | serssneses ...02/01/2013 | GOLDMAN SACHS & CO 2,000,000 2,000,000 1FE

19625A AD 4 [COLONY LOCAL DEV A 3.366 10/01/23 (BRK) ....02/07/2013 | US BANCORP/PIPER JAFFRAY 500,000 500,000 1FE

19625A AQ 5|COLONY LOCAL DEV A 3.566 10/01/25 (BRK) 02/07/2013 | US BANCORP/PIPER JAFFRAY 435,000 435,000 1FE

19625A AR 3 [COLONY LOCAL DEV A 3.666 10/01/26 (BRK) ....02/07/2013 | US BANCORP/PIPER JAFFRAY 1,000,000 1,000,000 1FE

19625A AS 1 [COLONY LOCAL DEV A 3.766 10/01/27 (BRK)......ovouuumrreueererriissermsissesessssessssssessssssssesssssssessssssssssssssesses | cossesssees ....02/07/2013 | US BANCORP/PIPER JAFFRAY 1,210,000 1,210,000 1FE

19625A AT 9 |COLONY LOCAL DEV A 3.866 10/01/28 (BRK).........rvuumereerrrimreenenmiesrisesssnssssessssessssssssssssssssssssssssessssees | sevesesees ...02/07/2013 | US BANCORP/PIPER JAFFRAY 1,180,000 1,180,000 1FE

231266 FD 4| CURATORS UNIV MO BABS 5.96 11/01/2039........ccccumrrreeummrreeemscreeisssensssssssesssssssessssssessessssesssssssessssssneeses | sessnneees ....02/13/2013 | BARCLAYS AMERICA 12,800,400 10,000,000 178,800 [1FE......ecrrirenrnnes

231266 FD 4 | CURATORS UNIV MO BABS 5.96 11/01/2039........ccvuumrvumeriemreimeriineeiiesisiessisessisessssesssssesssesssssssssssssssesses. | sevesesees ....03/20/2013 | MORGAN KEEGAN 2,556,820 2,000,000 47,680 | 1FE

3136AC  FK 2 |FNR 2013-4 GI 10 3.0 02/25/2043..........oovooreeereerneerisenesiissessessssesssssssesssssssesssssssssssssssessssssnessssssssssssssnnes | sesssseeees ....01/10/2013 | GREENWICH CAPITAL MARKETS, INC 1,218,750 10,000,000 25,000 |1

3137A4 VD 6 |FHR 3775 Gl 10 4.0 09/15/2034........covvuummerrieriesiisisessssssessssssssssssssesssssssssssssssesssssssessssssssesssssssessssssneesssssnns. | sessnneeres ....01/17/2013 | GREENWICH CAPITAL MARKETS, INC 983,545 25,279,867 61,795 |1

47770V AX 8 [JOBSOHIO BEVERAGE SYS B 3.235 1/1/2023 ....01/29/2013 | J. P. MORGAN SECURITIES 2,785,000 2,785,000 1FE

47770V AY 6 |JOBSOHIO BEVERAGE SYS B 3.985 1/1/2029, 01/29/2013 | J. P. MORGAN SECURITIES 6,000,000 6,000,000 1FE

491189 FW 1 [KY ASSET/LIAB REV TXB 2.818 04/01/2022 ...02/07/2013 | MORGAN STANLEY & CO 5,000,000 5,000,000 1FE

491189 FX 9 [KY ASSET/LIAB REV TXB 2.998 04/01/2023..........ccvveemmrreermerressmsreesssessessssesssssssessssssssesssssssesssssssssssssnnee | cossesseses ....02/07/2013 | MORGAN STANLEY & CO 3,565,000 3,565,000 1FE

544712 2H 4|LOS ANGELES CTY SALES TAX 5.735 6/1/39......ccouuummrrvrirerriiirnessiseesssssesessssssssssssessssssesssssssesssssnseeses | sesseeeees ....02/01/2013 | CITIGROUP. 600,108 490,000 5,074 [1FE

544712 2H 4|LOS ANGELES CTY SALES TAX 5.735 6/1/39.......ccuumrrriirnereisnesisssssssisssessssssssesssssssssssssssssssssssssssssses | sersneses ....02/01/2013 | MORGAN KEEGAN & COMPANY 1,224,400 1,000,000 10,355 | 1FE

56052E 5W 4 |ME HSG AUTH REV C 3.093 11/15/2023..........ccvveemmrriermmceressmesesssmessessssessssssesssssssessssssnessssssnessssssnessssssns. | sessesseres ....03/07/2013 | CITIGROUP. 4,750,000 4,750,000 1FE

56052E 5X 2| ME ST HSG AUTH REV C 3.843 11/15/2027.........coomirvireriierirneriisesisessssesisssssssessssssssessssessssesssssessssessseens | cosssesees ...03/07/2013 | CITIGROUP. 5,000,000 5,000,000 1FE

56052E  5Y 0 |ME HSG AUTH REV C 4.319 11/15/2030.........ccvvuurmrreermmceresieressssesssssssessssssesssssssesssssssessssssesssssssessssssns. | sesseseeees ....03/07/2013 | CITIGROUP. 620,000 620,000 1FE

57586N RP 8 MASS HSG FIN AGY A 3.495 12/01/2023........coouuuerreeummerreismereesssesessssesssssssesssssssesssessessssssssssssssssessessens | coseesseees ....03/15/2013 | BANC OF AMERICA SECURITIES 1,695,000 1,695,000 1FE

57586N RQ 6 [MASS HSG FIN AGY A 4.145 12/01/2027 ....03/15/2013 | BANC OF AMERICA SECURITIES 6,000,000 6,000,000 1FE

57586N RR 4 |MASS HSG FIN AGY A 4.786 12/01/2032 03/15/2013 | BANC OF AMERICA SECURITIES 1,500,000 1,500,000 1FE

576047 AD 8|MA ST TRANS FD REV 10A 06/01/2040. ....02/06/2013 | BARCLAYS AMERICA. 1,456,658 1,140,000 12,704 | 1FE

646108 MM 9| NJ HSG & MTG 2013-3 3.608 11/01/2024.............covvermrrvererrisrssessissssssessssessssssessessssesssssssessssssssesssssssesssss | sesseseees ....03/21/2013 | CITIGROUP. 2,000,000 2,000,000 1FE

646108 MN 7 |NJ HSG & MTG 2013-3 4.208 11/01/2028...........ccvveermrreererressseessisssessessssessssssesssssssessssssessssssnesssssensesssss | sesseeeses ....03/21/2013 | CITIGROUP. 3,000,000 3,000,000 1FE
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Statement as of March 31, 2013 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)
649902 2E  2|NY ST DORM AUTH BAB 5.289 03/15/2033........cvvvorrreerveeesereissseesseessseeesssessssssssesesssssssesssssssssssssssssessssnes | covvesenens ....02/08/2013 | MORGAN STANLEY & CO 5,574,019 4,670,000 101,543 | 1FE....ccooverirerrrrennen.
649902 H4 8| NYS DORMS AUTH 5.427 03/15/2039........cccurrvvemrmerrrismmcesissnessessssssssssessessssesssssssessssssnsessssssssssssssnessssssnns. | sessseeees ....01/31/2013 | CITIGROUP. 2,378,440 2,000,000 42,210 | 1FE
649902 T2 9|NYS DORM AUTH BAB 5.50 3/15/2030........cc0cumruuumrirmreieerisnsesssesisssessesssssssssesssssesssssssssssssesssessssssssssssenses | cossssnnees ...01/08/2013 | MORGAN KEEGAN & COMPANY 5,481,182 4,535,000 80,370 | 1FE.
649902 T2 9|NYS DORM AUTH BAB 5.50 3/15/2030.........ccuuerreuummrresmsmrressssneresssssessssssmssssssssessssssssessssssssssssssessssssnsesssses | sesseeeees ....01/28/2013 | MORGAN KEEGAN & COMPANY 310,149 260,000 5402 [1FE
649902 T2 9| NYS DORM AUTH BAB 5.50 3/15/2030.........00cuuerveummmreismmmenesssmessesssnessssssnessssssnesssssssessssssssssssssnsessessesesssses | sessnneeses ....02/14/2013 | BARCLAYS AMERICA 6,066,950 5,000,000 118,403 [1FE. ..o
658289 B7 7 |NC ST UNIV B TXBL 3.825 10/01/2033........cmvveeeiveeeseeeeseeeessreeesseeesesesesseesssesesssesessssssssssessssssssesssssssssossssessse | cosvesenees ...02/13/2013 | WELLS FARGO BROKERAGE. 2,500,000 2,500,000 1FE
678553 AN 8| OKLAHOMA CITY ECON A 3.004 03/01/2023........c.ccvveermmrrresmmerressmesssssmessessmsessssssesssssssnessssssessssssnssssssnns. | sesseneeees ....03/27/2013 | BANC OF AMERICA SECURITIES 1,200,000 1,200,000 1FE
678553 AP 3| OKLAHOMA CITY ECON A 3.204 03/01/2024 ...03/127/2013 | BANC OF AMERICA SECURITIES 2,700,000 2,700,000 1FE
678553 AQ 1| OKLAHOMA CITY ECON A 3.404 03/01/2025 03/27/2013 | BANC OF AMERICA SECURITIES 1,515,000 1,515,000 1FE
678553 AR 9| OKLAHOMA CITY ECON A 3.604 03/01/2026 ....03/27/2013 | BANC OF AMERICA SECURITIES 1,000,000 1,000,000 1FE
73358W CW 2| PORT AUTH NY & NJ TXB 5.647 11/01/2040...........covoemreeeerrereeinesiiensseseisesssesssssessssessssesssssssssessssssssssseses | ossessees ....02/04/2013 | MORGAN STANLEY & CO 4,872,040 4,000,000 60,235 | 1FE
73358W CW 2 [PORT AUTH NY & NJ TXB 5.647 11/01/2040........coveuumcrreeermereeiereeseisssessssssesesssssesssssssessssssssssssssesssssssesses | sessneeses ....02/07/2013 | MORGAN STANLEY & CO 6,092,350 5,000,000 79,215 | 1FE
76221R UB 7 [RIHSG & MTGE DEV 2T 2.968 04/01/2022...........ovveereeeeereeeeeeeseeeeeseeeesesssssseeisssssssssssesssssssssssssssssssesssssssssens | svvesssees ...01/31/2013 | BANK OF AMER/ML 1,040,000 1,040,000 1FE
76221R UC  5|RIHSG & MTGE DEV 2T 3.068 10/01/2022............ccvveeeumrreemmmcreeeesmressismmeessssssssssssssssssssesssssssssssssssesssssenne | cosseseeees ....01/31/2013 | BANK OF AMER/ML 825,000 825,000 1FE
76221R UD 3 |RIHSG & MTGE DEV 2T 3.118 04/01/2023...........ceevveeeumerreismcreeissesssssseesssssesessssssssssssssessssssssssssssessessense | coneeseenes ...01/31/2013 | BANK OF AMER/ML 1,120,000 1,120,000 1FE
76221R UE 1 [RIHSG & MTGE DEV 2T 3.218 10/01/2023........cooveeeeeeeeereeeeeeeeeeeeeeseeeesseesseesesssessssssesssessssesesssssssssesssssssenens | svveesssees ...01/31/2013 | BANK OF AMER/ML 500,000 500,000 1FE
76221R UF 8|RIHSG & MTGE DEV 2T 3.768 10/01/2027 ....01/31/2013 | BANK OF AMER/ML 2,590,000 2,590,000 1FE
80168N EP 0 [SANTA CLARA CA BAB 5.876 04/01/2032 03/14/2013 | MORGAN KEEGAN 1,692,842 1,405,000 38,527 | 1FE
845040 JP 0 |SW HGR ED AUTH B 4.156 10/01/2033 ....03/20/2013 | JP MORGAN SECURITIES INC 2,250,000 2,250,000 1FE
845040 JU 9| SW HGR ED AUTH B3.616 10/01/2028............ccovveummrrriiresnisressnssssessessssssssssesssssssssssssssesessssssssssssssssssnns. | sessneeses ....03/20/2013 | JP MORGAN SECURITIES INC 2,500,000 2,500,000 1FE
913366 DG 2| UNIV CARGTS REV 6.458 5/15/2029...........cceumvvierericiiesrissinessisssssssssssssssssessssssssssssssssssssssssssssssssssss. | sossnnenes ...03/21/2013 | BB&T CAPITAL 793,260 650,000 15,275 | 1FE
91412G QG 3| UNIV OF CA AG TXBL 3.05 05/15/2025.........cvuueurmrveiermrrerisseeesissesessissssesssssesssssssssssssesssssssssssssssessesssnesss. | sessessnes ....02/28/2013 | JP MORGAN SECURITIES INC 4,000,000 4,000,000 1FE
91412G QH 1| UNIV OF CA AG TXBL 3.18 05/15/2026...........ccuumrrreermreersssseessssessssssssssssssssessssssssssssssssssssssssssssssssessssesss. | avssessnes ....02/128/2013 | JP MORGAN SECURITIES INC. 4,000,000 4,000,000 1FE
91476P FF 0 |UNIV OK REV TXBL SER B 3.99 07/01/2033..........cvvvveerrrrrimmneeresrnessisssesssssssessssssesssssssesssssssesssssssesssssnns. | sessnseres ....01/25/2013 | BARCLAYS AMERICA 1,270,000 1,270,000 1FE
915137 5RO | UNIV TXREV FIN SYS C 4.794 08/15/2046...........cooouermerrerirrerrrierressisssssssssessssssssssssssesssssssssssssssessssssneens | sessneeees ....02/06/2013 | BARCLAYS AMERICA 10,082,624 8,830,000 206,952 | 1FE
915217 RY 1| UNIV VAREV BAB TXB 6.221 09/01/2039 ....02/05/2013 | MORGAN KEEGAN & COMPANY! 1,371,020 995,000 26,904 | 1FE
915217 SB 0| UNIV OF VA RECTOR 5.00 09/01/2040 02/12/2013 | US BANCORP/PIPER JAFFRAY 1,353,579 1,155,000 26,308 | 1FE
92813T EE 6| VIRGINIA HSG AUTH SER A 3.25 04/25/2042. ...03/11/2013 | MORGAN KEEGAN 28,000,000 28,000,000 65,722 | 1FE
92813T EE 6| VIRGINIA HSG AUTH SER A 3.25 04/25/2042.........ccouuiiiimiiiiniriiiississsssssssssssssssssssssssssssssssssssssssssssesssssnes | sossesssnes ....03/21/2013 | MORGAN KEEGAN 3,387,250 3,400,000 7,981 [1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 180,687,626 201,059,867 1,239,891 e XXX
Bonds - Industrial and Miscellaneous
000292 AA 0| AAA 2007-2 A1 SEQ FLT Q1/27/4B.........cocvveeeerveineereiieesssssssesessssesesssssessssssessssssssesssssssesssssssssssssssessssss. | sessnseees ....01/01/2013 | PAYDOWN CORRECTION 167 167 1FM
00084Q AA 9|ACASC 2013-1A A1 CLO FLT 04/20/25. R ...02/127/2013 | DEUTSCHE BANK 3,500,000 3,500,000 1FE
00084Q AE 1|ACASC 2013-1A B2 CLO 3.36 04/20/25. R.... ....02/27/2013 | DEUTSCHE BANK 3,477,600 3,500,000 1FE
00101 AD 8| ADT CORP 4.125 08/15/2023...........evvveummrreermmerressmesesssssesssessesssssssssssssssesssssssssssssssssssssssessssssssssssssssssssses | sessessnnee ...01/07/2013 | MORGAN STANLEY & CO 3,999,440 4,000,000 2FE
00173P AD 7| AMMC 2005-4A D CLO FLT 03/25/2017 R ...01/25/2013 | GREENWICH CAPITAL MARKETS, INC 1,857,813 2,050,000 4,376 | 1AM,
00173P AD 7 |AMMC 2005-4A D CLO FLT 03/25/2017 ....01/30/2013 | CITIGROUP. 1,081,500 1,200,000 3,089 [ 1AM
00173P AD 7| AMMC 2005-4A D CLO FLT 03/25/2017 R ...02/119/2013 | RBS SECURITIES/GREENWICH 113,281 125,000 447 | 1AM
00173X AE 8| AMMC 2005-5A A1B CLO FLT 08/08/2017 XS ....03/13/2013 | ROYAL BANK OF SCOTLAND. 27,335,000 28,000,000 1FE
00173X AN 8| AMMC 2005-5A D CLO FLT 08/08/2017 R ....01/25/2013 | GREENWICH CAPITAL MARKETS, INC 2,718,750 3,000,000 7,889 [ 1AM




Z2'¥030

Statement as of March 31, 2013 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)
00173X AN 8 | AMMC 2005-5A D CLO FLT 08/08/2017 R ....01/30/2013 | CITIGROUP. 1,800,000 2,000,000 6,157 [ 1AM
00174E AC 3| AMMC 2006-6A A1B CLO FLT 05/03/2018 XS ....01/23/2013 | GUGGENHEIM CAPITAL MARKETS 2,193,750 2,250,000 2,565 |1FE
00174E  AF 6 | AMMC 2006-6A D CLO FLT 05/03/2018 XS ....03/05/2013 | CITIGROUP. 3,480,000 4,000,000 3,147 [1AM
020002 30 9| ALLSTATE CORP 5.1 1/15/2053.......coocrmmrrrrerrmerrisessessisssssssssesssssssessssssseessssssssssssssessssssssssssssnsssssssnsesssnns. | sesseseees ....01/03/2013 | J. P. MORGAN SECURITIES 2,000,000 2FE
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..........cvvvermmerreememerressmessssssnessessssesssssssessssssessssssnessssssessssssnns. | sessneeses ....03/06/2013 | BARCLAYS CAPITAL 10,000,000 10,000,000 1FE
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..........ocomerermererereimseressenssenesssesssessssessssssssssessssesssnessssesssnesssnns. | sossessees ....03/07/2013 | MIZUHO SEC USA 4,993,950 5,000,000 1FE
03027W  AJ 1 [AMERICAN TOWER TRUST 3.07 03/15/2023..........ccvvvermmuerreermmerressmsssessssessessseesssssssesssssssessssssnessssssnessssssnns. | sessnseeses ....03/08/2013 | MIZUHO SEC USA 1,990,120 2,000,000 1FE
035242 AA 4| ANHEUSER-BUSCH 2.625 01/17/2023 ....01/14/2013 | DEUTSCHE MORGAN GRENFELL 7,947,760 8,000,000 1FE
03761Q AA 3| APID 2006-QA A CLO FLT 01/20/2019. ....02/27/2013 | BNP PARIBAS 11,123,438 11,300,000 7,104 [1FE
03761Q AA 3|APID 2006-QA A CLO FLT 01/20/2019. R ....02/27/2013 | WELLS FARGO BROKERAGE SERVICES 8,399,063 8,500,000 5,344 |1FE
03878D AA 2 [ARCLO 2013-1A A CLO FLT 02/15/2023. R ...01/16/2013 | SANDLER O'NEIL & PARTNER 13,000,000 13,000,000 1FE
03878D AC 8|ARCLO 2013-1A B CLO FLT 02/15/2023 XS ....01/16/2013 | SANDLER O'NEIL & PARTNER 3,000,000 3,000,000 2AM
042735 BC 3| ARROW ELECTRONIC 4.50 03/01/2023..........covvveeereiseeeeseeeseseeessseesssesesssesessessssesssssssssssssssssesssssssssesssessesss | coseesennes ...02/112/2013 | J. P. MORGAN SECURITIES, 2,976,060 3,000,000 2FE
04621X  AF 5| ASSURANT INC 4.00 03/15/2023..........cvveeummrreeemmmrmeissmreesisssessssssssssssssssssssesssssssssssssssesssssesssssssssssssssesses | sesseeeres ....03/25/2013 | JP MORGAN SECURITIES INC 4,981,750 5,000,000 2FE
054303 BA 9| AVON PRODUCTS 5.00 03/15/2023.........cccvvvummmrreesmmmereesssneesssssessesssssessssssssessssssssssssssessssssssssssssessessesesssses. | sessneeees ....03/07/2013 | GOLDMAN SACHS 2,970,900 3,000,000 2FE
054303 BA 9| AVON PRODUCTS 5.00 03/15/2023........ooeoooveeeereeeseeeeeseeeseeeseseseseseesesssesssssesssssssssssssssssssssesssssssssesssssssesssesses | cosvesenens ....03/08/2013 | GOLDMAN SACHS 5,031,300 5,000,000 694 | 2FE
054303 BA 9| AVON PRODUCTS 5.00 03/15/2023. ....03/08/2013 | RBC CAPITAL MARKETS 3,043,170 3,000,000 417 | 2FE
054303 BA 9| AVON PRODUCTS 5.00 03/15/2023. 03/14/2013 | GOLDMAN SACHS 3,078,750 3,000,000 2,917 |2FE
055330 EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE ....01/26/2013 | CAPITAL INTEREST 5,555 6,535 1FM
05533D EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE..........oevrveuumerreemmeesiismssssssesssssssssssssssssssssssssssssssssssssesses | coseessenes ....02/26/2013 | CAPITAL INTEREST 5,587 6,563 1FM
05533D EY 8 [BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE.........oocmirumreimerrieerseseessessesssssssssesesssssesssssssssssssssssssssses | seveseeees ....03/26/2013 | CAPITAL INTEREST 5,634 6,541 1FM
05533H AK 3 [BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..........ccovveerreermcrrismeesesssseesssssesssssssesssssssesssssseessssssenns | coseesseees ....02/13/2013 | BARCLAYS AMERICA 6,298,269 6,509,839 9,356 (1Z
05535d bg  8|BCF 1997-R2 3-B1 MEZ 7.00 12/25/35..........osvvueirieriierineiiesiiessisssisessissssssessssessssssssesesssessssssssssesssnens | cosesenness ...01/01/2013 | FACTOR UPDATE CORRECTION 46,748 46,748 6FE
06051G EU 9| BANK OF AMER CRP MTN 3.30 01/11/2023.........coovvvverrmrreesmmerresmmeressssesssssssessssssssssssssesssssssnessssssesessssnes | sossessnes ....01/08/2013 | BANK OF AMER/ML 1,988,880 2,000,000 1FE
06740L 8C 2|BARCLAYS BKPLC 7.625 11/21/2022 R ...01/11/2013 | BARCLAYS AMERICA 3,082,500 3,000,000 34,948 | 2FE
07388Y AH 5|BSCMS 2007-PW16 AJ SEQ CSTR 06/11/2040 ....03/07/2013 | ROYAL BANK OF SCOTLAND. 3,615,000 4,000,000 6,985 (1Z
084670 BJ 6 |BERKSHIRE HATHWAY 3.00 02/11/2023 01/29/2013 | WELLS FARGO BROKERAGE 3,966,160 4,000,000 1FE
10330J AD 0 |BOYD GAMING A REV L+350 12/17/2015. ....02/08/2013 | BANK OF AMER/ML 144,144 144,144 3FE
10330J AD 0 [BOYD GAMING A REV L+350 12/17/2015.........crvveeeereeeereeriiarsensisssesissessssssssesssssssessssssesssssssesssssssssssses | cosseseeses ....03/22/2013 | PRIVATE PLACEMENT 72,072 72,072 3FE
12479L AC 4 |CAI2013-1A A ABS 3.3503/27/2028 R ....03/22/2013 | WELLS FARGO BROKERAGE SERVICES 5,999,593 6,000,000 1FE
125478 AD 9|CIFC 2006-2A A1LB CLO FLT 03/01/2021 R ....03/20/2013 | ROYAL BANK OF SCOTLAND 2,842,500 3,000,000 1,254 | 1FE
12559Q AC 6| CITM 2007-1 2A2 SEQ FLT 10/25/2037........ccvvveermrrvresmeriisisessessssssessssessesssssesssssssesssssssssssssssessssssnsssssssnses | coseesseses ....02/07/2013 | WELLS FARGO BROKERAGE 7,173,825 7,262,335 5279 [1FM
12559Q AC 6| CITM 2007-1 2A2 SEQ FLT 10/25/2037........orevverririrrireiiiesiiressisssisesssssesssssssssessssssssesssssessssessssnessssessssnens | sovsssesees ...02/114/2013 | WELLS FARGO BROKERAGE 269,018 272,338 286 | 1FM
125634 AG  0|CLIF 2013-1A NOTE ABS 2.83 03/18/2028............ccmvevrerrmereesmmerressinssssssmesssssssesssssssessssssesssssssssssssssssssssnns | sesssssnnes ....03/06/2013 | DEUTSCHE BANK 4,999,263 5,000,000 1FE
14309U AA 0| CARLYLE HLDGS FINANCE 3.875 02/01/2023.........ccvvuuummrrmiiererreissseesissessssssmsessessssssssssessssssssssssssessssses | sessessnes ....01/15/2013 | J. P. MORGAN SECURITIES 8,018,840 8,000,000 1FE
14309U AA 0| CARLYLE HLDGS FINANCE 3.875 02/01/2023 ....01/15/2013 | KEYBANK CAPITAL MARKET 2,013,880 2,000,000 1FE
14309U AA 0|CARLYLE HLDGS FINANCE 3.875 02/01/2023 01/16/2013 | J. P. MORGAN SECURITIES 2,018,860 2,000,000 861 | 1FE
143090 AA 0| CARLYLE HLDGS FINANCE 3.875 02/01/2023 ...01/16/2013 | KEYBANK CAPITAL MARKET 1,010,850 1,000,000 431 [1FE
144285 AK 9| CARPENTER TECHNOLOGY 4.45 03/01/2023...........ovvveemmereereerisssesessesssssssssssssessssssssssssssssssssssnesses | sevsessnes ....02/21/2013 | BANC OF AMERICA SECURITIES 3,993,880 4,000,000 2FE
14912L  5Q 0| CATERPILLAR FINL MTN 2.625 03/01/2023..........cvvveemmmermeemmereerissessesssmnessssssesssssssssssssessssssesssssssesssssenss | sessessnee ....02/25/2013 | GOLDMAN SACHS 2,982,990 3,000,000 1FE
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14986D AJ 9|CD 2006-CD3 AJ SEQ 5.688 10/15/2048 ...03/21/2013 | AMHERST SECURITIES CORP 3,494,531 3,750,000 1Z
15032T AG 1| CEDF 2013-1A B2 CLO 3.351 03/09/2025 ....03/20/2013 | JEFFERIES & CO 5,940,000 6,000,000 1FE
172967 GK 1|CITIGROUP INC 4.05 07/30/2022 ....02/05/2013 | UBS WARBURG 7,000,000 7,000,000 2FE
172967 GL 9| CITIGROUP INC 3.37503/01/2023 ....02/14/2013 | CITIGROUP. 7,981,040 8,000,000 1FE
20047E  AJ 1| COMM 2006-C8 AJ SEQ 5.377 12/10/2046 ...02/127/2013 | ROYAL BANK OF SCOTLAND 3,141,250 3,500,000 1Z
205887 BK 7 [CONAGRA INC 4.95 08/15/2020. ....01/31/2013 | EXCHANGED 6,892,080 6,500,000 2FE
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022 ....02/22/2013 | ROYAL BANK OF CANADA 8,531,875 8,500,000 1FE
232820 AJ 9 |CYTEC INDUSTRIES 3.50 04/01/2023 ...02/126/2013 | ROYAL BANK OF SCOTLAND 4,965,150 5,000,000 2FE
245069 AK 5|DEL 2013-HDC B B SEQ FLT 03/15/2026 03/28/2013 | JP MORGAN SECURITIES INC 7,000,000 7,000,000 1FE
252559 ZZ 5|DIALOG TELECOM TL 14.00 1/17/2018 ...01/17/2013 | PRIVATE PLACEMENT 9,900,000 9,900,000 4z
252559 ZZ 5|DIALOG TELECOM TL 14.00 1/17/2018 ....03/31/2013 | CAPITAL INTEREST 40,700 40,700 4z
263534 CK 3[DUPONT EINEMOUR 2.80 02/15/2023 ....02/12/2013 | GOLDMAN SACHS 4,998,250 5,000,000 1FE
30251B AD 0|FMRLLC 4.95 02/01/2033 ....01/29/2013 | CITIGROUP. 3,758,425 3,750,000 1FE
30251B AD 0|FMR LLC 4.9502/01/2033 ....02/04/2013 | CITIGROUP. 3,054,690 3,000,000 1FE
30290X AN 3 |FREMF 2013-K24 B SUB CSTR 11/25/2045 ...01/10/2013 | WELLS FARGO BROKERAGE 6,043,625 6,157,000 1FE
31847R AE 2 [FIRST AMERICAN FINANCIAL 4.30 02/01/2023 ....01/24/2013 | J. P. MORGAN SECURITIES 2,989,140 3,000,000 2FE
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 ....01/25/2013 | PAYDOWN 100.0 46,195 46,195 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. 01/31/2013 | PAYDOWN 100.0 65,992 65,992 47
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 ....02/04/2013 | PAYDOWN 100.0 475,145 475,145 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 ....02/04/2013 | PAYDOWN 100.0 79,191 79,191 4z
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 ...02/113/2013 | BANK OF AMER/ML 13,420,283 14,401,377 1AM
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 ....02/13/2013 | JEFFERIES & CO. 3,137,704 3,367,087 1AM
337915 AA 0| FIRSTMERIT CORP 4.35 02/04/2023 ....01/28/2013 | RBC DOMINION 3,998,720 4,000,000 2FE
337915 AA 0| FIRSTMERIT CORP 4.35 02/04/2023 ....01/29/2013 | BANK OF AMER/ML 1,013,210 1,000,000 2FE
337915 AA 0| FIRSTMERIT CORP 4.35 02/04/2023 ...01/29/2013 | RBC DOMINION 2,024,780 2,000,000 2FE
337915 AA 0| FIRSTMERIT CORP 4.35 02/04/2023 ....02/11/2013 | RBC DOMINION 3,061,110 3,000,000 2FE
34959W AA 7 |FCBSL 2013-1A A CLO FLT 01/19/2025 02/27/2013 | BANC OF AMERICA SECURITIES 6,000,000 6,000,000 1FE
35671D AX 3 |FREEPORT-MCMORAN C&G 3.875 03/15/2023 ....02/28/2013 | JP MORGAN SECURITIES INC. 16,989,970 17,000,000 2FE
361448 AQ 6| GATX CORP 3.90 03/30/2023 ....03/14/2013 | CITIGROUP. 8,900,460 9,000,000 2FE
36318W AA 8 |GALXY 2013-15A A CLO FLT 04/15/2025, ....02/13/2013 | GOLDMAN SACHS 3,000,000 3,000,000 1FE
38141G RD 8| GOLDMAN SACHS GROUP 3.625 01/22/2023 ....01/16/2013 | GOLDMAN SACHS & CO 3,987,360 4,000,000 1FE
411707 AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043 ....03/22/2013 | BARCLAYS CAPITAL 8,500,000 8,500,000 1Z
421946 AH 7 [HEALTHCARE RLTY 3.75 04/15/2023 ....03/19/2013 | WELLS FARGO BROKERAGE SERVICES 2,975,370 3,000,000 2FE
422250 AA 2 |HEALTHCARE TRUST 3.70 04/15/2023 ....03/21/2013 | WELLS FARGO BROKERAGE SERVICES 5,951,160 6,000,000 2FE
45254N  JB 4 [IMM 2004-4 2A1 SEQ STP 9/25/2034. ....02/06/2013 | SOUTHWEST SECURITIES 36,309 36,862 1FM
46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067 ...03/13/2013 | DEUTSCHE BANK 7,594,726 7,600,000 1FE
46625H JH 4 [JPMORGAN CHASE 3.20 01/25/2023 02/04/2013 | J. P. MORGAN SECURITIES 4,987,250 5,000,000 1FE
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037. ...01/01/2013 | PAYDOWN CORRECTION 62,905 62,905 1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....01/26/2013 | CAPITAL INTEREST 2,733 8,005 1M
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....02/26/2013 | CAPITAL INTEREST 2,827 8,022 1FM
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46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE CAPITAL INTEREST 2,555 7,859 1FM
472319 AL 6 |JEFFERIES GROUP 5.125 01/20/2023 JEFFRIES AND COMPANY 4,487 445 4,500,000 2FE
472319 AL 6 |JEFFERIES GROUP 5.125 01/20/2023 STERNE AGEE & LEACH 2,037,740 2,000,000 1,139 | 2FE
48248C AA 2 [KKR2007-1A A CLO FLT 05/15/2021 FB RAYMOND JAMES & ASSOCIATES 2,452,089 2,523,861 853 | 1FE
48248C AA 2 |KKR2007-1A A CLO FLT 05/15/2021 FB ROYAL BANK OF CANADA 3,008,373 3,097,424 1,046 | 1FE
48248C AC 8|KKR 2007-1A C CLO FLT 05/15/21 RBC DOMINION 5,756,250 6,000,000 24,053 | 1FE
482739 AB 5[KVK2013-1A B CLO FLT 04/14/2025 GOLDMAN SACHS & CO 3,500,000 3,500,000 1FE
50179A AH 0 |LBUBS 2007-C1 AJ SEQ 5.484 02/15/2040. AMHERST SECURITIES GROUP 3,349,063 3,500,000 7,464 |1FM
529772 AF 2| LEXMARK INTL INC 5.125 03/15/2020 JP MORGAN SECURITIES INC 3,999,920 4,000,000 2FE
56576Q AC 2|MCLO 2013-5A A2A CLO FLT 02/21/2025 J. P. MORGAN SECURITIES. 3,000,000 3,000,000 1FE
56576Q AG 3|MCLO 2013-5A B1 CLO FLT 02/21/2025. J. P. MORGAN SECURITIES, 1,481,250 1,500,000 1FE
585055 AZ 9|MEDTRONIC INC 2.75 04/01/2023 DEUTSCHE BANK, 4,988,250 5,000,000 1FE
60687V AH 8 |MLCFC 2006-3 AJ SEQ 5.485 07/12/2046, ROYAL BANK OF SCOTLAND 821,750 865,000 527 |12

60688Q AS 4|MIZUHO CORP BANK LTD 3.50 03/21/2023 MIZUHO SEC USA 4,996,650 5,000,000 1FE
60688Q AS 4|MIZUHO CORP BANK LTD 3.50 03/21/2023 MIZUHO SEC USA 5,015,500 5,000,000 1FE
61746B DJ 2|MORGAN STANLEY 3.75 02/25/2023 MORGAN STANLEY 4,981,850 5,000,000 1FE
61751D AE 4 {MSM 2006-17XS A3A SEQ STP 10/25/46 GREENWICH CAPITAL MARKETS, INC 7,045,574 10,399,372 24,487 | 1FM
620076 BC 2|MOTOROLA INC 3.50 03/01/2023 MORGAN STANLEY 5,929,620 6,000,000 2FE
62405Q AG 8|MHAWK 2013-1AB2 CLO 3.612 01/20/2024 JEFFRIES AND COMPANY 5,994,000 6,000,000 1FE
62914Q AA 5|NIIINTL TELECOM 11.375 08/15/2019 J. P. MORGAN SECURITIES. 2,800,000 2,800,000 5FE
63254A AE 8 |NATL AUSTRBKLT 3.00 01/20/2023 GOLDMAN SACHS & CO 11,977,440 12,000,000 1FE
636180 BL 4|NATL FUEL GAS 3.75 03/01/2023 J. P. MORGAN SECURITIES 4,986,650 5,000,000 2FE
63860H AC 3 [NSTR 2007-A AV3 SEQ FLT 03/25/2037 SANDLER & O'NEIL PARTNERS 5,145,938 5,500,000 1,182 |12

63860H AC 3 [NSTR 2007-A AV3 SEQ FLT 03/25/2037 SANDLER & O'NEIL PARTNERS 4,940,100 5,280,000 104 |12

643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 GREENWICH CAPITAL MARKETS, INC 4,162,451 6,259,324 15,376 | 1FM
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36 GREENWICH CAPITAL MARKETS, INC 1,899,057 2,855,725 7,102 |1FM
65106F AB 8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037 JP MORGAN SECURITIES INC 6,133,888 6,685,436 559 | 1FM
65535V KX 5| NAA 2005-WF1 2A5 NAS 5.159 03/25/2035 SOUTHWEST SECURITIES 2,406,779 2,367,712 1,018 |2Z

67021B AC 3 |NII CAPITAL CORP 8.875 12/15/2019 BANK OF AMER/ML 371,250 500,000 6,533 |5FE
67021B AC 3 |NII CAPITAL CORP 8.875 12/15/2019 CS FIRST BOSTON CORP. 792,500 1,000,000 13,066 | 5FE
67021B AD 1| NIl CAPITAL CORP 10.00 08/15/2016 CITIGROUP. 313,250 350,000 16,819 | 5FE
67021B AD 1 |NII CAPITAL CORP 10.00 08/15/2016 UBS WARBURG 925,000 1,000,000 48,056 | 5FE
67089B AA 6| OHAIN 2011-1A A CLO FLT 4/20/2021 WELLS FARGO BROKERAGE 2,117,115 2,115,000 2,435 [1FE
67103Q AC 1|OFSBS 2013-5A A1LB CLO FLT 04/17/2025 RBS SECURITIES/GREENWICH, 10,000,000 10,000,000 1FE
67103Q AG 2|OFSBS 2013-5A A2F CLO 3.8598 04/17/2025. RBS SECURITIES/GREENWICH 5,000,000 5,000,000 1FE
67103Q AL 1|OFSBS 2013-5A A3F CLO 4.9991 04/17/2025. RBS SECURITIES/GREENWICH 3,000,000 3,000,000 1FE
67108E AA 7 |OZLMF 2013-3A A1 CLO FLT 01/22/2025 BANK OF AMER/ML 6,993,000 7,000,000 1FE
67108E AE 9| OZLMF 2013-3A A2B CLO 3.51 01/22/2025. BANK OF AMER/ML 5,600,000 5,600,000 1FE
69349L AK 4| PNC BANK NA 2.95 01/30/2023 MORGAN STANLEY & CO 6,974,730 7,000,000 1FE
709599 AN 4| PENSKE TRUCK LEASING 4.25 01/17/2023 J. P. MORGAN SECURITIES 4,957,000 5,000,000 2FE
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73316Q AB 4| POPLR 2006-D A2 SEQ FLT 11/25/2046...........cvvvvermerreerssssseasssssessssssesssssssssssssssssssssesssssssssssssssssssssssnssssss | svsssssnes ....02/07/2013 | WELLS FARGO BROKERAGE 4,685,726 4,991,452 908 | 1FM
740816 AD 5|HARVARD PRES & FELLOWS 5.625 10/01/2038...........covveeummrreimmrerreismneseeismesssssssssesssssssessessssssssssnsessessene | sessneeees ....01/11/2013 | J. P. MORGAN SECURITIES 1,507,737 1,175,000 19,277 | 1FE
743487 AJ 1| PROSPECT CAPITAL 5.875 03/15/2023........cvveeereeiereeeseeeiesseesseeesssessssesssssssssssessessssesesssssssssesssssssssssesssinse | seosssenins ....03/08/2013 | BARCLAYS CAPITAL 4,953,500 5,000,000 2FE
743487 AJ 1| PROSPECT CAPITAL 5.875 03/15/2023.........coocerrvvermreeriommnessissesssssssssssssssssssssessssssnesssssssesssssssessssssnese | aessessnnes ....03/14/2013 | BARCLAYS CAPITAL 3,007,500 3,000,000 1,958 | 2FE
743487 AJ 1| PROSPECT CAPITAL 5.875 03/15/2023.........ccouumerrviemieerisnsssesissessisssssssssssssssssssesssssessesssssssessssssnessssssness | sessessnes ....03/27/2013 | BARCLAYS CAPITAL 2,000,000 2,000,000 5,549 | 2FE
747262 AJ 2| QVC INC 4.375 03/15/2023......cccvvvoeereeeeseeeeesssseesssesessssssssssasesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssnss. | sonosneses ....03/04/2013 | WELLS FARGO BROKERAGE SERVICES 3,998,720 4,000,000 2FE
749239 AD 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2048............cccoerreimmrerreismnerressmesssssssessssssesessssssssssssssesssssssssssssnsessesss. | sesseneeees ....02/12/2013 | GOLDMAN SACHS 9,840,738 10,653,031 2,384 [1FM
T4924N  AB 3 [RASC 2007-KS4 A2 SEQ FLT 05/25/2037 ....03/08/2013 | DEUTSCHE BANK 3,902,995 4,060,333 689 | 1Z

74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 03/26/2013 | CAPITAL INTEREST. 15,442 25,759 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ....01/26/2013 | CAPITAL INTEREST 35,625 9,130 1FM
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...........oooeevveeereeesseesereeesereesssesesesesssesssessssssssessssessssssssssosssssnses | sovssseins ....02/126/2013 | CAPITAL INTEREST 35,785 48,572 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...........c.cvvevmmmerreiimmereesssmrmessssesssssssssssssesssssssssssssssssssssssses | sessessnnes ....03/26/2013 | CAPITAL INTEREST 36,025 29,223 1FM
749280 AM 9 [RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.........ccouuerveririirrriiniieiisssisesisssissssssssssssesssssssssessssens | sevesnesees ...03/21/2013 | ROYAL BANK OF SCOTLAND 2,882,860 4,148,000 14,656 |12

76112B  2C 3 | RAMP 2006-RS2 A2 SEQ FLT 03/25/203..........cccumrrerummmrmeesmmaresisssessssssessssssesssssssesssssssesssssssssssssssessssssnns. | sesseneeres ....02/14/2013 | GOLDMAN SACHS 3,621,944 3,837,821 1,119 | 2FM
77118E AH 9 |ROC FINANCE DD 18MM LIBOR+150 08/19/2017........coouummerveermrreismmerressmsesssssnessssssnesssssseessssssesssssensessees. | sessneeses ....03/28/2013 | CS FIRST BOSTON 100,000 100,000 4z

78447R  AB 3 [ SLMA 2013-A A2A ABS 1.77 05/17/2027 .....coorrverereeereerereiesesseseessssssesssssessssssssssssssssssssssssessssssssssssssssssses | sevesssees ....02/127/2013 | BARCLAYS CAPITAL 5,998,307 6,000,000 1FE
78447R AD 9|SLMA 2013-A B ABS 2.50 03/15/2047 ....02/27/2013 | BARCLAYS CAPITAL 9,032,827 9,500,000 1FE
790849 AJ 2| ST JUDE MEDICAL 3.25 04/15/2023 03/21/2013 | BANC OF AMERICA SECURITIES 12,938,120 13,000,000 1FE
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47 ....02/08/2013 | GOLDMAN SACHS & CO 16,596,741 17,585,951 3,933 [1FM
81881Q AG 1|SHACK2013-3A C1 CLO FLT 04/15/2025. R ....03/20/2013 | MORGAN STANLEY. 3,910,000 4,000,000 1FE
81881Q AN 6|SHACK 2013-3A C2 CLO FLT 04/15/2025 R ....03/20/2013 | MORGAN STANLEY 4,398,750 4,500,000 1FE
82838U AA 7 [SVLF 2012-D A ABS 3.0 03/17/2025........ovooumerreeemerresssessessssessssssssssssssesssssssssssssessssssssesssssessssssssssssssssns | coseesseses ....01/09/2013 | BARCLAYS AMERICA 2,799,128 2,779,153 6,716 | 1FE
83608G AJ 5|SNDPT 2013-1A A2F CLO 3.388 04/26/2025 R ....03/08/2013 | ROYAL BANK OF SCOTLAND 6,500,000 6,500,000 1FE
83608G AL 0|SNDPT 2013-1A A1F CLO 2.246 04/26/2025 RS- ....03/08/2013 | ROYAL BANK OF SCOTLAND. 6,500,000 6,500,000 1FE
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37.....ucvvvermeerrierressissssesisssessesssssessessssesssssssessssssnsssssssesssssssessssssnsssssssnns. | sessnneeses ....02/06/2013 | GREENWICH CAPITAL MARKETS, INC 6,755,538 7,060,000 1,113 | 5FE
853254 AJ 9|STANDARD CHARTERED PLC 3.9501/11/2023 R ...01/08/2013 | BANK OF AMER/ML 4,994,250 5,000,000 1FE
853254 AJ 9| STANDARD CHARTERED PLC 3.95 01/11/2023 01/30/2013 | HSBC SECURITIES INC 3,944,600 4,000,000 10,094 | 1FE
855030 AM 4| STAPLES INC 4.375 01/12/2023 ...01/07/2013 | BARCLAYS AMERICA. 3,992,320 4,000,000 2FE
855030 AM 4| STAPLES INC 4.375 01/12/2023.........coooorrrerierreiesereesssessssssesssssssessssssssssssssssssssssssssssssssssssssesssssssesssses. | sessenseres ....01/08/2013 | J. P. MORGAN SECURITIES 5,054,800 5,000,000 2FE
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31........corerverrmrrrsiierressesssssessessssessssseesssssssesssssssessssssesssssssesssssnns. | coseesseses ....02/05/2013 | GREENWICH CAPITAL MARKETS, INC 921,783 1,023,493 672 | 1FM
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31........corrvvevirriiinriiissssiisisessississsssssssssssssssssssssssssssssssssssssssssins. | cossesseees ...02/07/2013 | SANDLER O'NEIL & PARTNER 1,286,221 1,423,204 1,468 | 1FM
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037.........cccumrrereureemressreesismesssssssessssssssssssessssssssssssssesssssssssssssnsesses | sesssseees ....03/06/2013 | ROYAL BANK OF SCOTLAND. 6,816,792 7,213,536 818 | 1Z

865622 AZ 7|SUMITOMO MITSUI BK 3.00 01/18/2023. R ...01/10/2013 | GOLDMAN SACHS & CO 2,983,560 3,000,000 1FE
865622 AZ 7|SUMITOMO MITSUI BK 3.00 01/18/2023 X S— ....01/30/2013 | GOLDMAN SACHS & CO 3,940,960 4,000,000 5,333 [1FE
87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024. R ....03/25/2013 | ROYAL BANK OF CANADA 15,655,000 16,000,000 33,728 | 1FE
87157V AA  7|SYMP 2013-11A A CLO FLT 01/17/2025. R ...01/16/2013 | BANK OF AMER/ML 6,000,000 6,000,000 1FE
87244D AA 2|WINDR 2013-1A A1 CLO FLT 04/20/2025 ....03/28/2013 | CITIGROUP. 7,463,250 7,500,000 1FE
87407P AA 8| TAL2013-1A A ABS 2.83 02/22/2038 ....02/120/2013 | BANK OF AMER/ML 7,998,824 8,000,000 1FE
87819# AA 2| TD BK MIAMI CTL 3.79 1/15/2038.........covveeumrrreerrerressmesesssaessessssessssssesssssssesssssssssssssssessssssnesssssssessssssnene | sessessnes ....01/31/2013 | PRIVATE PLACEMENT 5,317,556 5,317,556 4z

89289U AA 6| TRAL 2013-1A A CLO FLT 04/20/2025. R ....03/26/2013 | DEUTSCHE BANK 12,946,700 13,000,000 1FE
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89656F AB 2| TRL 2012-1A A2 ABS 3.525 01/15/43.........oooivireiereerirecissesisessssesessessssesssssessssesessessssessssssssssssssssssssssssnsss. | sesssesens ...01/25/2013 | CS FIRST BOSTON CORP 4,111,094 4,000,000 16,058 | 1FE
899896 AC 8| TUPPERWARE BRAND 4.75 06/01/2021.........covvuermrrvesmmerressssssessmessessssessssssseessssssesssssssesssssssssssssessssssns. | sesseseeees ....03/06/2013 | WELLS FARGO BROKERAGE SERVICES 3,113,430 3,000,000 39,583 | 2FE
90919W  AA 8 [UNISON LEASE FND 2.981 03/16/2020.............cooemmreerereeererseseeesseesssesessseesssessessssessssesssssssssesssssssssssssssosssses | conserennes ...03/12/2013 | DEUTSCHE BANK 5,500,000 5,500,000 1FE
90919W AC 4 [UNISON LEASE FND 3.721 03/16/2020...........cvvvermmmrreesmmereesssseressssmesessssssssssssssessssssesssssssssssssssssssssessssss. | sessneeses ....03/12/2013 | DEUTSCHE BANK 2,600,000 2,600,000 1Z
91324P  CC 4 | UNITEDHEALTH GROUP 2.875 03/15/2023........c00uuummerremrnisrissessesssessssssesssssssesssssssessssssseessssssessssssnesssss. | sessneeses ....02/25/2013 | WELLS FARGO BROKERAGE SERVICES 3,983,720 4,000,000 1FE
92329) AD 1|VENTR 2012-12A B2 CLO 3.74 02/28/2024 R ....02/112/12013 | JEFFERIES & CO. 2,000,000 2,000,000 4,571 |1FE
92329N  AJ 9 |VENTR 2013-13A C2 CLO FLT 06/10/2025. R ...03/12/12013 | JEFFERIES & CO 5,940,000 6,000,000 1FE
926999 ZZ 9|VILLAGE ROADSHOW TL A-2 L+375 11/21/2017 RS- ...01/01/2013 | J. P. MORGAN SECURITIES, 4,950,019 5,000,000 1FE
926999 ZZ 9|VILLAGE ROADSHOW TL A-2 L+375 11/21/2017 ....01/08/2013 | J. P. MORGAN SECURITIES 3,045,330 3,000,000 1FE
926999 ZZ 9|VILLAGE ROADSHOW TL A-2 L+375 11/21/2017 R ....02/19/2013 | J. P. MORGAN SECURITIES 507,675 500,000 1FE
92857W BC 3 |VODAFONE GROUP 2.95 02/19/2023 X I— ...02/111/2013 | HSBC SECURITIES INC 12,939,810 13,000,000 1FE
92922F W3 8| WAMU 2005-AR10 1A2 SEQ CSTR 09/25/2035...........oervvvermrreriommrersssmseesissesssssssessssssesssssssssssssssssssnsesses | sessessnes ....03/13/2013 | AMHERST SECURITIES CORP. 4,362,748 4,423,572 5203 (1Z
94974B  FJ 4| WELLS FARGO CO 3.45 02/13/2023..........covvveieeeeeeveesseeesssesssessssesessssesssssesssssssssssssssssssssesssssssssessssssessesesns | cossssnnes ....02/06/2013 | WELLS FARGO BROKERAGE 4,997,050 5,000,000 1FE
973582  ZZ 5| WINDSOR FINANCING TL B L+500 12/5/2017......cccoeireeemrimirissssesesssssssssssesssssesssssssssssssssssssssssssssssssssnssss | sesssssenes ....01/01/2013 | MORGAN STANLEY & CO 3,947,598 3,987,579 3FE
3899999. Total - Bonds - Industrial & Miscellaneous. 810,404,891 827,699,841 500,154 XXX
8399997. Total - Bonds - Part 3 1,033,683,313 | oo 1,065,049,708 | ..o 2,292,895 DO
8399999. Total - Bonds 1,033,683,313 | oo 1,065,049,708 | ... 2,292,895 D
Common Stocks - Industrial and Miscell
037833 10 0| APPLE INC.....oomivviiririiscesisnessis e sesssssssssssssssssssssssss s ssssss s ssesssssssssssssennes | sesssneenes ....01/24/2013 | ISI GROUP INC 1,000.000 453,140 XXX L
037833 10 0| APPLE INC....ooouiriitreriiisesiiss st ssissse s sssss s sss st | sesieennes ....03/04/2013 | 1S GROUP, 2,500.000 1,056,585 XXX 1
139794 10 1| CAPITAL BANK FINANCIAL-CL A......oomivimiiiirirnersiserissessssessssesssessssessssesssessssessssesssssesssssssssssssssssssssssssss. | aeveseeees ....01/31/2013 | FRIEDMAN BILLING 50,000.000 777,000 XXX |
139794 10 1| CAPITAL BANK FINANCIAL-CL A.....ooovmvviirmririiiessessnsessesssesssssssesssssssessssssssssssssssssssssssssssssssssssssesssssnse | sevsessnes ....02/01/2013 | FRIEDMAN BILLING 50,000.000 770,295 XXX L
140661 10 9| CAPMARK FINANCIAL GROUP INC......evveuirrirriiririeiiies i ssiesissssissesssssessssesssssesssesssssesssssesssessssessiness | sovesesses ...01/22/2013 | LIQUIDATION 451.000 5,457 XXX |
22662X 10 0| CRIMSON WINE GROUP LTD......coourrveemmmrremimmernesssmsesssssssssssssessssseseesssssessssssesssssssesssssssessssssnsessssssessssses | sessenseres ....02/26/2013 | SPIN OFF 527288104 831.000 5132 XXX L
302104 10 4| EXONE COMPANY......coooutmmimriummirisssmmessssssesssssessssssssssss s essssssssssssssssessssssssesssssssesssssssesssssssessssssessssssnnesnsss. | sessenseses ....02/07/2013 | FRIEDMAN BILLING 57,000.000 1,026,000 XXX 1
337930 70 5|FLAGSTAR BANCORP, INC. NEW. ...01/25/2013 | FRIEDMAN BILLING 75,000.000 1,207,260 XXX 1
337930 70 5|FLAGSTAR BANCORP, INC. NEW. 01/28/2013 | FRIEDMAN BILLING 10,000.000 158,278 XXX 1
337930 70 5|FLAGSTAR BANCORP, INC. NEW. ...01/29/2013 | FRIEDMAN BILLING 10,000.000 159,668 XXX |
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......ovsiiirirrmriesmmrressmsesssssssessssesssssssssssssssesssssssesssssssesssssssessssssnesssssnns. | sessesseres ....01/30/2013 | FRIEDMAN BILLING 10,000.000 157,041 XXX L
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......ooiiiiiiiimrrrimimrressmerssssmessesssnessssssessssssssesssssssessssssnessssssnessssssnessssssnns. | sesseneeees ....01/31/2013 | FRIEDMAN BILLING 5,000.000 78,033 XXX L
337930 70 5| FLAGSTAR BANCORP, INC. NEW......oimirirermrriismsressmsssssssessesssssesssssssssssssssssssssssessssssssessssssssssssssssessssssnns | sessssneses ....02/14/2013 | FRIEDMAN BILLING 10,960.000 164,192 XXX |
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......oomiiriiirrrriimmrresmmsessssmssssssssesssssssesssssssesssssssessssssnesssssssessssssnessssssnns. | sesssseeees ....02/15/2013 | FRIEDMAN BILLING 5,000.000 75,026 XXX 1
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......mmiiirirmrriemisresmisssssssessesssssessssssessessssesssssssesssssssnesssssssssssssssnessssssnns | sessnseses ...02/120/2013 | FRIEDMAN BILLING 25,000.000 363,453 XXX |
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......oosiiiriimrriismerressmsesssssssessssessssssnsssssssesssssssessssssssssssssessssssnssssssnns. | sessenneses ....02/21/2013 | FRIEDMAN BILLINGS RAMSEY 20,000.000 274,126 XXX L
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......oimiiiiiirmrrresmmnressmsessssmnessessssessssssessesssssesssssesessssssnesssssssessssssnssssssnns. | sesseeeees ....02/22/2013 | FRIEDMAN BILLINGS RAMSEY 15,000.000 209,973 XXX L
337930 70 5|FLAGSTAR BANCORP, INC. NEW. ....02/125/2013 | FRIEDMAN BILLINGS RAMSEY 25,000.000 341,508 XXX |
337930 70 5|FLAGSTAR BANCORP, INC. NEW. 02/26/2013 | FRIEDMAN BILLINGS RAMSEY 30,000.000 397,698 XXX 1
337930 70 5|FLAGSTAR BANCORP, INC. NEW. ....03/04/2013 | FRIEDMAN BILLINGS RAMSEY 30,000.000 395,502 XXX 1
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......imiiiiirmerieimrressmsrsssssnssessssesssssssssssssssessssssssssssssssssssssesssssssssssssnns. | sesseseees ....03/05/2013 | FRIEDMAN BILLINGS RAMSEY 5,400.000 70,406 XXX L
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337930 70 5| FLAGSTAR BANCORP, INC. NEW.......ciiviiiimirirriimerimesssssessssssssessssssssesssesesssesssssessssesssssessssessssnessssssessns | sosssssees ....03/07/2013 | FRIEDMAN BILLINGS RAMSEY 5,000.000 69,625 XXX
37045V 10 0| GENERAL MOTORS CO.....oouuuirviemmurieesmmsrressmaesssssssesssssssesssssssessessssessessssessssssnessssssnessssssnesssssssessssssnssssssnns. | sessenseres ....03/28/2013 | INTERSTATE GROUP 17,500.000 486,666 XXX
59156R 10 8 [ METLIFE INC......oivieeriieriieeiie ittt sis s sss bbbt bbbttt | eevisesees ....02/08/2013 | SANDLER O'NEIL & PARTNER 30,000.000 1,107,606 XXX
BI1EBR 10 8 [METLIFE INC....ooriveeieeereesiseressssessessssesesssssssessssssssssssssssssssssssssssssss s ssss s sssssssssssssssssssnnes | seesssees ....02/14/2013 | SANDLER O'NEIL & PARTNER 13,500.000 493,159 XXX
BI156R 10 8 METLIFE INC...oooriveeeereiiiseseisesessessesesssssses s sessss st | eesssnes ....02/20/2013 | SANDLER O'NEIL & PARTNER 25,000.000 901,758 XXX
59156R 10 8 [METLIFE INC......oivvveerieeeieeeeceesectesessesssssssssss s ssssses s sss s ssssssse s sss s sssss st ssssssssssssssns | avsssssses ....02/121/2013 | RAYMOND JAMES & ASSOCIATES 7,500.000 265,002 XXX
BI15BR 10 8 [ METLIFE INC....oovireerearreiessressesessesssseesssssse s ssssse s sssssss s st | eessenen ....02/26/2013 | SANDLER & O'NEIL PARTNERS 20,000.000 681,466 XXX
744320 10 2|PRUDENTIAL FINANCIAL, INC. ...02/120/2013 | RAYMOND JAMES & ASSOCIATES 15,000.000 843,165 XXX
744320 10 2| PRUDENTIAL FINANCIAL, INC 02/21/2013 | RAYMOND JAMES & ASSOCIATES 7,500.000 412,835 XXX
744320 10 2| PRUDENTIAL FINANCIAL, INC ....02/25/2013 | INTERSTATE GROUP 7,000.000 383,102 XXX
744320 10 2| PRUDENTIAL FINANCIAL, INC......oooourviimmnnreessmsnseesssessssssssssssssssssssssesssssssssssssssssssssssssssssssesssssssssssssssnnns | sesssneses ....02/26/2013 | SANDLER & O'NEIL PARTNERS 20,000.000 1,079,218 XXX
76155G 10 7 |REVOLUTION LIGHTING TECHNOLOGIES INC........ovvvveurmrenriirmnrriisnessisssesssssessssssssssssseesssssessssssnsenes | sessessnes ....03/08/2013 | PRIVATE PLACEMENT 2,136,752.000 2,500,000 XXX
9319H1 ZZ 0[VALIDUS HOLDINGS LTD $17.50 12/12/2015, R ....03/04/2013 | PRIVATE PLACEMENT. 392,027.800 7,417,166 XXX
9099999. Total - Common Stocks - Industrial & Miscellaneous. 24,786,541 XXX 0
9799997. Total - Common Stocks - Part 3 24,786,541 XXX 0
9799999. Total - Common Stocks. 24,786,541 XXX 0
9899999. Total - Preferred and Common Stocks 24,786,541 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 1,058,469,854 XXX 2,292,895
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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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Bonds - U.S. Government
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039... 01/15/2013| MBS Paydown 0.36303915.... 19,353 O 0 02/01/2039] 1..
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039 .102/15/2013| MBS Paydown 0.33241055 30,629 0 02/01/2039] 1..
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039... 03/15/2013| MBS Paydown 0.30506268.... . . . . . | 27,348 IO 0 . 02/01/2039|1..
31340B 4  5|FH14 141725 PT 12.00 5/01/17...oovvoveriviirircirnnnns | 01/15/2013| MBS Paydown 9.0633E-4........... 565 OO 0 | v 12 105/01/2017{1...........
31340B 4  5|FH14 141725 PT 12.00 5/01/17ccoovcvvrvererrieirseriinnens | e 02/15/2013| MBS Paydown 6.048E-4............. 1,149 S 0 | v 36 |05/01/2017|1...........
31371K LU 3|FNCL 254239 PT 6.50 3/01/2032........ccovrrvvrervrinns | cor 01/25/2013| MBS Paydown 0.02491746 198 IO I 0 1103/01/2032| 1...........
31371K LU 3|FNCL 254239 PT 6.50 3/01/2032.........cccovvvvrerreris | v 02/25/2013| MBS Paydown 0.02435007 567 S 0 6 103/01/2032| 1...........
31371K LU 3| FNCL 254239 PT 6.50 3/01/2032........ocoovrveerernirens | e 03/25/2013| MBS Paydown 0.0237361........... 614 v [ (V1 IO 10 |03/01/2032|1...........
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.......ccccovvevrvcrrrreres | v 01/25/2013| MBS Paydown 0.01514582 101 OO 01/01/2032| 1...........
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032......cocvevvenerrrrirneies | covee 02/25/2013| MBS Paydown 0.01511183 L1072 I PO 01/01/2032| 1...........
313887 QZ 9|FNCL 614372 PT 7.0 1/01/2032 N 03/25/2013| MBS Paydown 0.01507762.... 103 [ o [ 01/01/2032/1..
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039 .101/25/2013| MBS Paydown 0.14788047 8,317 02/01/2039] 1..
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039... 02/25/2013| MBS Paydown 0.13570975.... 12,186 | ovvoeverciiens | e 02/01/2039] 1..
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039........coevvrvevernrerenns | v 03/25/2013| MBS Paydown 0.12666654 9,054 | oo | e 02/01/2039|1...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......covvvmvererernnnns | v 01/15/2013| MBS Paydown 0.00686512 10 I 0 0 |09/15/2017| 1...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......ccvvevvvrerrerrires | o 02/15/2013| MBS Paydown 0.00676615 10 v | 0 0 [09/15/2017(1...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......convveuvvrcrirnnrns | v 03/15/2013| MBS Paydown 0.00666636 10 I 0 0 |09/15/2017| 1...........
36296) FT  7|GN 692378 PT 4.50 02/15/2039.........coccmvverrerrrrrirnees | cevee 01/15/2013| MBS Paydown 0.29195261 51,747 IO (V1 I 194 |02/15/2039] 1...........
36296 FT  7|GN 692378 PT 4.50 02/15/2039.........ccccrvvervvvvrrcnins | covee 02/15/2013| MBS Paydown 0.26660186 25,351 IO 0 02/15/2039| 1...........
36296 FT  7|GN 692378 PT 4.50 02/15/2039.... . 03/15/2013| MBS Paydown 0.24661666.... 19,985 S 0 02/15/2039] 1..
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039 .101/15/2013| MBS Paydown 0.26936774 12,348 0 03/15/2039] 1..
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039... 02/15/2013| MBS Paydown 0.25347652.... 15,891 S 0 03/15/2039] 1..
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039.........ccccmevrnrernens | covee 03/15/2013| MBS Paydown 0.24332324 10,153 IO 0 03/15/2039| 1...........
478045 AA  5|TVAJOHN SEVIER COMB 4.626 01/15/2042........... | ..... 01/15/2013| Sinking Fund Redemption 100.0. | ......ccoevvvrvrerrens | vervrviinnend 25,615 | oo 25,615 | coveverneens 25,615 | .ovcvernene 25,614 | .o [ | e (V1 T . 25,615 OO [V I 592 |01/15/2042| 1FE......
64908P AA  1|NEW VALEY GEN 3 5.131 01/15/21......coovirrerirerrnes [ v 01/15/2013| Sinking Fund Redemption 100.0. | ......ccvueverererneenns | crverirenns 308,781 | oo 308,781 | .ocvernees 308,781 | .ocvoneees 308,788 0)].er [(0)] . 308,781 v | e (V1 I 7,922 |01/15/2021| 1FE......
690353 RX 7| OVERSEAS PRIV INV 4.44 2/27/27.........ovvvvrrvnrins | s 02/27/2013| Sinking Fund Redemption 100.0. | .....covvenrvneirens | cornerineenad 51,057 | ccovrrrens 51,057 | coverirens 51,057 | oo 51,056 w0 [ (V1 I . 51,057 IO (V1 I 1,133 [02/27/2027|1...........
83162C FC 2 |SBAP 1994-20B 1 6.55 02/01/2014.........covvrverrimerins | verer 02/01/2013| MBS Paydown 0.003186091........ | cccovrveerrerererenee | vevririrneiins 7527 | oo 7527 | oo 7,527 | oo 1,882 [ i | e [ e (1 T 7,527 OO [V IO 247 |02/01/2014(1...........
83162C GC 1 |SBAP 1995-20G 1 6.90 07/01/2015........ccovvernerernrens | verer 01/01/2013| MBS Paydown 0.018444679....... | cccoveerverernerncriens | cerneeiineennd 91,318 | oo 91,318 | e 89,792 | .covvrrenne 9172 | e | e 86 | oo [ e 66 | .o . 91,318 IO (V1 I 3,150 |07/01/20151...........
912828 AU  4|U.S. TREASURY NOTES 3.87502/15/13......ccccovrnns [ conee 02/15/2013| Maturity 100.0.......ccvvvernrernninns [orvnmsnissninrinnes | evnienns 1,000,000 | ......... 1,000,000 | ............ 980,313 | .o 999,708 292 |..... 292 | | s 1,000,000 v | 0] . 58,125 | 02/15/2013| 1...........
0599999. Total - BONAS = U.S. GOVEIMMENL. .....veuieiieseesieessersssssssess e et | cernenns 1,730,089 | ......... 1,730,089 | ......... 1,712,879 | .o 1,727,414 | o 0 ] s (3157) | v 0 [ s (3157) | oo 0| e 1,730,089 .0 0 0] . 72,992 |...... XXX... | .XXX....
Bonds - U.S. Special Revenue and Special A t
01016Q AB  8|AKRON STU HSG-B OH 6.51 03/15/2018........c.cccrves | cevee 03/15/2013| Sinking Fund Redemption 100.0. | ......ccovevererernrenns | wrvverirenns 100,000 | ...oocveeeee 100,000 | .oovvveneee 100,000 | c.oovrvenee 100,000 0)] e ((0)] RO [ 100,000 v | e 0 3,255 |03/15/2018| 1FE......
18610R AD 6| CLEVE-CUYAHOGA 6.625 2/15/2021.........covversceanne [ v 02/15/2013| Sinking Fund Redemption 100.0. | .....cccovvenrvrerernes | wovvvnne 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,499,852 148 | ..... 148 | oo | v 1,500,000 OO (VN I 49,687 |02/15/2021| 1FE......
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.....ccvvvvvirerirervnrreeres | veree 01/15/2013| MBS Paydown 0.01552868......... | .ccoevenrienirniriens 261 | oo 261 261 | ........ 2671 | oo | e [ s (V1 I 261 SO 0 3 101/15/2021|1...........
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.......veverenirrerirenins | e 02/15/2013| MBS Paydown 0.01508946......... | ccceeeeerenerrnerirens | vererererneerenens 439 | s 439 | o 440 | 439 [ e | e | e (V1 I 439 v | e 0 8 101/15/2021| 1...........
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312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.....ccvvmereniererirenins [ e 03/15/2013| MBS Paydown 0.01476972 320 | o320 | s | e [ e 0 320 | e [ 0 6 101/15/2021|1...
312909 3W 2| FHR 1250-J PAC17.00 5/15/2022...........ccoooveveerinnns [ o 01/15/2013| MBS Paydown 0.02753266 1,769 | [ e 0 10 |05/15/2022 1
312909 3W 2| FHR 1250-J PAC17.00 5/15/2022........c.vvvorevererernens [ e 02/15/2013| MBS Paydown 0.02629899 1,234 | v [ s 0 05/15/2022|1...
312909 3W 2| FHR 1250-J PAC17.00 5/15/2022...........cccovvurevmrneer | veven 03/15/2013| MBS Paydown 0.02558427 T15 | e [ (V1 I 13 | 05/15/2022|1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........cconvvevvirrrvenns [ s 01/15/2013| MBS Paydown 0.10757473 TATA | oo | e 0 | s 45 |04/15/2023(1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........cocovvvervrrerinns | veree 02/15/2013| MBS Paydown 0.10573127 I 7/0 I (V1 IO 46 [04/15/2023(1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........cocovvvrervrrirrnns | veren 03/15/2013| MBS Paydown 0.10448155 2,499 | v | 0 04/15/2023(1...
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031.........ccvvovcverererncernins [ o 01/15/2013| MBS Paydown 0.06911607 40,211 [ v | e 0 07/15/2031|1...
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031......ccvvvuvrrrviernienns | e 02/15/2013| MBS Paydown 0.0688912........... 1124 | s [ (V1 IO 12 | 07/15/2031|1...........
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031.........ccooovvvirerernrinnns [ o 03/15/2013| MBS Paydown 0.06323573 28,277 | coovveereevenis | e [V I 460 |07/15/2031(1...........
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........ccccovvvrmerirerines [ o 01/15/2013| MBS Paydown 0.14489749 17,859 | oo | e (V1 IO 97 |03/15/2020| 1...........
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........ccccoovrverirmrenes [ v 02/15/2013| MBS Paydown 0.13938394 18,404 | .o [ 0 03/15/2020(1...
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020..........cccovuvrrerermrenes [ o 03/15/2013| MBS Paydown 0.13595978 11,430 0 03/15/2020( 1...
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022...........ovevererrirenns [ e 01/15/2013| MBS Paydown 0.20692708 15,940 | oo | e 0 02/15/2022|1...
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022...........coccevrvrverenns [ s 02/15/2013| MBS Paydown 0.19981526 21,335 | e [ 0 02/15/2022(1...........
313390 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022..........ccoovvvrerererens | venes 03/15/2013| MBS Paydown 0.19234043......... | ccccoverernermerirerrnee | covvvrrnenn 22,824 | 22,824 | 23,876 | 023,096 | e | v 22,424 | .o | e 0 02/15/2022|1...........
313390 QZ 4|FHR 2416 PG PAC 6.0 2/15/2022.........covvovreevrnrnens [ s 01/15/2013| MBS Paydown 0.93253995......... | ccccoerovervenrniirans | vrverrreeernn63,098 | ciiirrn.63,098 | i 87,708 | oon85,225 | i | s 63,098 | ..o [ e 0 02/15/2022(1...........
313390 QZ 4|FHR 2416 PG PAC 6.0 2/15/2022..........ccovverrmrrens [ s 02/15/2013| MBS Paydown 0.91093188......... | cccccovrvrerrererveernne | vererrrereeee2,577 | e 62,577 | i 87,148 [ 84,686 | o | e (2,238) 62,577 | .ovvveererrne [ 0 02/15/2022|1...
31339D QZ 4|FHR 2416 PG PAC 6.0 2/15/2022.........cocvovvevrnrrcns [ s 03/15/2013| MBS Paydown 0.88567581 (2,612) | ... 73,142 0 , 02/15/2022|1...
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.........ccocvrerervrrnnns | covee 01/15/2013| MBS Paydown 0.02497034......... | .cccooervmrrimerirerrnee | eevvrreneee 10,731 | 10,731 | 8,646 | e 10,517 | s [ [ 10,731 [ oo [ 0 | s 55 |10/15/2023| 1...
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.......c.cocvorererneernnns | covee 02/15/2013| MBS Paydown 0.02261429......... | ccccoovervevimerrneernee | evvvrnnneee 1779 | il AT779 | 14,323 | b 17,424 | s | e 3B [ciii | cerneiinennn36 [ 17,779 | e | e [V IO 181 |10/15/2023] 1...........
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.........ccocvorerenvinnns | cevne 03/15/2013| MBS Paydown 0.02131302......... | cecceveerervrmerrerrees | eevnrrirneeen 9,819 | 9,819 [ i 7911 [ 09,623 | s | e [ | veeeiinnnd9 [ 9,819 | oo | s (V1 I 150 |10/15/20231...........
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023..........ccoovvvrerernnrns | conee 01/15/2013| MBS Paydown 0.52329118 15,771 [ oo [ e 0 | v 89 | 12/15/2023|1...........
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023.........ccconvvimrrrnnrns | cenne 02/15/2013| MBS Paydown 0.50795084 15,340 | oo | oo 0 12/15/2023| 1...
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023..........cccovvvvervmnrr | conee 03/15/2013| MBS Paydown 0.49303026 14,921 [ [ 0 12/15/2023| 1...
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027.........cccoovvvrrerernrernes | vever 01/15/2013| MBS Paydown 0.1330362........... , A07 | e B,327 | e | e | e | o0 | e 5214 | oo | e 0 | v 26 |09/15/2027|1...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027........cooovvvmerrarraes | veres 02/15/2013| MBS Paydown 0.12956146......... | ccceveeeereneincirene | corneeiineins 10,424 | oo 10,424 | oo 10,809 | cooovereeennn 10,651 | oo [ v, (PA10) ) [T IO (PA10) ) - 10,424 | oo | e (V1 I 104 |09/15/2027|1...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027.........ccovvvrrerererernes | veres 03/15/2013| MBS Paydown 0.12728766......... | ccccovvvverrerererenee | vevvvrirneiannd 6,821 | oo 6,821 | oo 7,073 6,821 | oo | e 0 09/15/2027| 1...........
3133TC HE  1|FHR 2018 PG PAC 6.35 1/15/2028..........cosvvenerrnies [ e 01/15/2013| MBS Paydown 0.1765838 3,364 | oo | e 0 01/15/2028(1...
3133TC HE  1|FHR 2018 PG PAC 6.35 1/15/2028...........ccccomvvvrnrns | e 02/15/2013| MBS Paydown 0.1703464.. 6,237 0 01/15/2028| 1
3133TC HE  1|FHR 2018 PG PAC 6.35 1/15/2028..........ccovvvererrenns [ e 03/15/2013| MBS Paydown 0.16904274 1,304 | v [ 0 01/15/2028|1...
3133TD  3A 2| FHR 2037 HB SEQ 9.0 3/15/2028.............cocovemirvcrrs [ 01/15/2013| MBS Paydown 0.06327674......... [ .cccoveiveerrnrrerinns | vorvvereeneene 3,279 | 3,279 | 03,586 | v 3487 | o 3,279 | oo | e 0 | v 25 [03/15/2028(1...........
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028...........ccoovvrmirrerrs [ v 02/15/2013| MBS Paydown 0.06235556......... | .cccevreerrnerrerenee | vevmerrneeeed, AT | e AT | i n,562 | e 436 | s | v (211) | cevereerreinnrns [ s (VXKD ) I— AT | i [ e 0 | s 63 |03/15/2028| 1...........
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028..........ccconvvemmrrrcris [ e 03/15/2013| MBS Paydown 0.06109034......... | ccccovvenremervernnee | vevnrrinnenn5, 729 | 5,729 | 008,265 | 8,093 | s | v (YE) ) T IO (RYE:)) I—— N 2 T (N B 0 03/15/2028| 1...........
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029........cccecevrvrrrvirnns | coree 01/15/2013| MBS Paydown 0.2262803........... [ ccccovervrrerrnnrerinnns | vevvrernneeen 18,718 | i 18,718 | 000 19,652 | 019,326 | oo | v (564) [ .vvverrrririrnene 18,718 | oo [ 0 01/15/2029|1...
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029.........ccovvvererrmere | o 02/15/2013| MBS Paydown 0.22419315 7,305 0 01/15/2029] 1
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029.........ccosvrveremrion [ e 03/15/2013| MBS Paydown 0.20522796 66,378 | .oovveererien | e 0 1,079 [01/15/2029|1...
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031.......cccovvvrerinrienns | oo 01/15/2013| MBS Paydown 0.24743311 32,305 | coovvreerenn | e 0 04/15/2031| 1
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031.......ccvvmvvrererrcrains | veeer 02/15/2013| MBS Paydown 0.23113131 32,604 | .o [ 0 04/15/2031|1...
3133TS  F2 4 |FHR 2303 CK SCH 6.0 4/15/2031........covvreremrnirers [ s 03/15/2013| MBS Paydown 0.21971858 22,825 | oo | o 0 04/15/2031(1...........
3133TU  S7 4| FHR 2357 QH PAC 6.50 9/15/2031.......ccovvvvrerirernns [ v 01/15/2013| MBS Paydown 0.08779284 1,708 | oo [ 0 9 109/15/2031] 1...........
3133TU  S7  4|FHR 2357 QH PAC 6.50 9/15/2031..........coovvvvrerrene | o 02/15/2013| MBS Paydown 0.08650398 6,444 | .o | 0 | e 70 |09/15/2031|1...........
3133TU  S7 4| FHR 2357 QH PAC 6.50 9/15/2031.......c.ovvvverirernns [ o 03/15/2013| MBS Paydown 0.0806191 29,424 | .o | e (V1 I 478 | 09/15/2031|1...
31340Y DB  2|FHR 88-12 APAC 9.25 11/15/2019......ccnvvernverrrirnins [ v 01/15/2013| MBS Paydown 0.00137885 LI [ B 0 0 |11/15/2019| 1...
31340Y DB 2|FHR 88-12 APAC 9.25 11/15/2019.....ccccrvvvirevinins | o 02/15/2013| MBS Paydown 0.00134762 LS T 0 0 [11/1520191...........
31340Y DB  2|FHR 88-12 APAC 9.25 11/15/2019......ccrvvvmvvnrrcnins [ v 03/15/2013| MBS Paydown 0.00132367 L2 [T B 0 0 |11/15/2019] 1...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020.........ccccmvvemrerrerirnnrens [ e 01/15/2013| MBS Paydown 0.01035283 (VIR IO P 0 3 |05/15/20201...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020..........cccruvvrrrrmervrrinrnns | core 02/15/2013| MBS Paydown 0.00987521 AT8 | e | e 0 9 |05/15/2020(1...
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020..........cccnvvumereerrnerin [ o 03/15/2013| MBS Paydown 0.00959813 277 0 5 |05/15/2020(1...
31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021........oveonvvernrineres | cenee 01/25/2013| MBS Paydown 0.01176405 655 [ ..cverriicriins [ 0 4 102/25/2021|1...
31358F M5 5|FNR 1991-12 H PAC 7.0 2/25/2021.......ocovveerrvirnrns | veree 02/25/2013| MBS Paydown 0.0105496........... 2,429 | oo | e (V1 I 28 [02/25/2021(1...........
31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021........oceovvvevvrnenes | cenne 03/25/2013| MBS Paydown 0.01038994 319 | e [ 0 6 |02/25/2021|1...........
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021..........cccorvvvervvinrinnins | o 01/25/2013| MBS Paydown 0.04993251 2,287 | oo | e (V1 I 12 | 06/25/2021|1...........
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021..........occovvvrrererrcrnnnns | conee 02/25/2013| MBS Paydown 0.04936355 1,138 | e [ e 06/25/2021|1...
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021.........covvervvererireinnnes | cenee 03/25/2013| MBS Paydown 0.04864382 1,439 06/25/2021|1...
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......cccovevermrernes [ v 01/25/2013| MBS Paydown 0.04246692 526 [ .ooroerericrns | o 11/25/2021| 1...
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......cocvnerermvernes [ v 02/25/2013| MBS Paydown 0.04196773 624 | ..oovoverciins [ 11/25/2021| 1...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.........cevcvvrmrvens | o 03/25/2013| MBS Paydown 0.04075724 1,513 | e [ (01 IO 26 [11/25/2021(1...........
31358N  H3  9[FNR G92-29 J SCH 8.00 7/25/2022..........comvveerrrrerie | vever 01/25/2013| MBS Paydown 0.02443705 2. 172 I (V1 I 19 |07/25/2022(1...........
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022... .102/25/2013| MBS Paydown 0.02407195 3,651 | oo | e 0 07/25/2022(1...
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022... .103/25/2013| MBS Paydown 0.02381865 K< T I 0 07/25/2022|1...
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22.......cvvervverrrrcrrnnne | vever 01/25/2013| MBS Paydown 0.03641396 2,985 | .o [ e 0 | v 20 | 07/25/2022|1...........
31358N M5  8[FNR 92-119Z ZX 8.00 07-25-22.........cvervrvvvvrcemrircrns [ s 02/25/2013| MBS Paydown 0.03595999 1,816 | v [ (V1 IO 24 107/25/2022(1...........
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22.........cvvovvevvrrcrrnere | verer 03/25/2013| MBS Paydown 0.03561927 1,363 | coovvererren [ s 0 | v 27 |07/25/2022|1...........
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022..........oocomvrmnuns | s 01/25/2013| MBS Paydown 0.03101456 2,035 | oo | s 0 07/25/2022(1...
31358P EE  3|FNR 1992-117 M PAC 7.0 7/25/2022...........cocovrvvrs | corne 02/25/2013| MBS Paydown 0.03054285 2,774 0 07/25/2022( 1
31358P EE  3|FNR 1992-117 M PAC 7.0 7/25/2022..........ooccomvvmnurs [ v 03/25/2013| MBS Paydown 0.03029439 1,461 | e [ s 0 07/25/2022|1...
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022...........ccccoourcvcrene | o 01/25/2013| MBS Paydown 0.04828367 907 [ ovvveeriveiins [ 0 5 110/25/2022| 1...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022............cocorvrvvens | e 02/25/2013| MBS Paydown 0.04745438 (S K T B 0 7 110/25/2022(1...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022..........cc.covrerevrnes | venee 03/25/2013| MBS Paydown 0.04678856 525 [ oo | e 0 8 110/25/2022| 1...........
31358R Y7 2|FNR G92-66 KB PAC 7.0 12/25/2022..........ccccovvvvrruns | ores 01/25/2013| MBS Paydown 0.08746071 6,913 | oo [ 0 12/25/2022|1...
31358R Y7  2|FNR G92-66 KB PAC 7.0 12/25/2022..........ccmvvrvrens | vever 02/25/2013| MBS Paydown 0.08616776 5,172 0 12/25/2022| 1
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31358R Y7  2|FNR G92-66 KB PAC 7.0 12/25/2022..........cconvvevmrens | vever 03/25/2013| MBS Paydown 0.08477359 5,577 [ ovvveerrieerines | s 0 12/25/2022|1...
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023..........cccoovvvves | oenes 01/25/2013| MBS Paydown 0.40039645 10,183 | oo | s 0 09/25/2023| 1
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023........cocovvvvevree | vever 02/25/2013| MBS Paydown 0.39545851......... | ceceeveverrerieeenee | veervrinneiinns 9,876 9,876 | .o | e 0 09/25/2023|1...
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023........cocovvvmvvnes | veves 03/25/2013| MBS Paydown 0.38730462......... | cccoveeeeerermeenerirene | covneeiineins 16,308 | ..o 16,308 | oo 18,055 | o 17,129 [ 16,308 | oo | e 0 09/25/2023| 1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024............ccconvveuurs | venes 01/25/2013| MBS Paydown 0.45010803......... | ccccovrvrrrrerererenes | vevvvrirnriinns 2,845 | e 2,845 | 3144 | 2,990 | 2,845 | oo | e 0 | v 17 | 04/25/2024(1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024...........oocconvvernens | vever 02/25/2013| MBS Paydown 0.44348703......... | ccccooeernrrimernnernee | vernrrinnenen 3,211 | 3,211 | 003,548 | 03,375 | 3211 | e | e 0 | v 37 | 04/25/2024|1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024............coccovrvres | onns 03/25/2013| MBS Paydown 0.43565943 3796 | oo | (1 I 66 |04/25/2024(1...
31359L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........ccccvvreree | vevee 01/25/2013| MBS Paydown 0.0643295 956 | oo [ 0 5 101/25/20221...
31350L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........cccovvrers | vevee 02/25/2013| MBS Paydown 0.06252982......... [ .cccoeenrreervrrerinns | corvereennnn 2,340 | i 2,340 | 2,500 | oo 2418 | 2,340 | oo | (V1 IO 25 [01/25/20221...........
31359L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022...........cccovevurer | venee 03/25/2013| MBS Paydown 0.06187978 845 | .o [ 0 | v 14 101/25/2022(1...........
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027.......ocoovvvermrenns | vever 01/18/2013| MBS Paydown 0.0970516........... | coeereeeemermerneeernee | weernernnecene8, 157 | 8,157 | 08,635 | 8,284 | s [ [ e (V1 I 6,157 | cevoveererrnens | s (V1 IOV 36 [04/18/2027(1...........
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027.........ccccovivrrens [ ernr 02/18/2013| MBS Paydown 0.09614762 (2)] e 4,005 | e [ 0 04/18/20271...
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027........occvvvvmernes | veves 03/18/2013| MBS Paydown 0.09501703 5,122 0 04/18/2027|1...
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029.........ccccovvvmerrne | vonee 01/25/2013| MBS Paydown 0.25643493......... | cccooverneerernnernns | vevrenenn 95,043 | 195,043 | 101,076 [ 98,859 | oo | v (3,976) | ..o 95,043 | ..ovvrverienins [ e 0 02/25/2029(1...
31359V GF 4| FNR 1999-1 PJ PAC 6.50 2/25/2029..........ccvcrmvrerinns | cor 02/25/2013| MBS Paydown 0.25056445......... | .cccoovvveriverrnrrans | vrerreeen35,223 | 1iii0035,223 | i 37,458 [ 036,637 | o | s (KK ) B 35,223 | oo [ e 0 02/25/2029|1...........
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029..........cccovuvrmrerne | e 03/25/2013| MBS Paydown 0.2418264........... | ccccoovernerrerrncernes | ceeverrnenn52,428 | 52,428 | 55,756 [ 154,533 | o | e (2,901) [ oo 52,428 | ..o [ 0 | v 852 |02/25/2029|1...........
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018.........ccvcvirrere | veree 01/25/2013| MBS Paydown 0.00196599......... | ccocovveenriverrerrnns | vevrnriiniennnd845 | 45 | 839 | 841 | s [ [ (V1 I 645 | ..o [ 10/25/2018| 1...........
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018...........cocovvvere | vevee 02/25/2013| MBS Paydown 0.00193001 531 | e [ e 10/25/2018] 1...
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018.........c.coconevrere | vevee 03/25/2013| MBS Paydown 0.00188647 642 10/25/2018| 1...
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019.......ccovvveemrrveri [ v 01/25/2013| MBS Paydown 0.01300412 610 | v [ 11/25/2019] 1...
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019........ocvvvvrernrns | venee 02/25/2013| MBS Paydown 0.01280501 597 [ e [ 11/25/2019| 1...........
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019.......cccvvrvvvervrins | veree 03/25/2013| MBS Paydown 0.01258378 664 | ..o [ (01 I 15 | 11/25/2019|1...........
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........ccrvverruns [ vonee 01/25/2013| MBS Paydown 0.13615314 15,533 [ ovvvrveveiiens [ e 0 | v 84 110/25/2031| 1...........
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031........ccconvvemees [ o 02/25/2013| MBS Paydown 0.13165149 14,423 | oo | s 0 10/25/2031|1...
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........ccovvennes [ venee 03/25/2013| MBS Paydown 0.12667238 15,953 [ ovvvvveveiens [ 0 10/25/2031| 1...
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032........ccoevovrvvrernene | o 01/25/2013| MBS Paydown 0.14597497 3,589 | oo | s (01 I 18 |02/25/2032(1...........
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032........cccovvovrvrrmrnens | o 02/25/2013| MBS Paydown 0.14542125 2,935 | oo | s 0| v 29 [02/25/2032(1...........
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032..........ovvovvvvrnrrene | o 03/25/2013| MBS Paydown 0.14493783 172 I (01 I 38 |02/25/2032| 1...........
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032.........cccovvvemre | e 01/25/2013| MBS Paydown 0.42504106 (2,224)].. 61,579 | .o [ e 0 09/25/2032(1...
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032..........cccouvvmrve [ v 02/25/2013| MBS Paydown 0.41060555 (2,644) 72,178 0 09/25/2032| 1
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032..........covvvererenr [ v 03/25/2013| MBS Paydown 0.40051552 (1,794) | .. 50,450 | ..ovvvererirens [ 0 09/25/2032(1...
31392K  5C 6| FHR 2455 GK PAC 6.50 5/15/2032........cccovimrvverrvins | v 01/15/2013| MBS Paydown 0.44390542 (4,281) [ oo 98,916 | .oovvervcren [ 0 05/15/2032(1...........
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032..........ccoovveverernrns [ v 02/15/2013| MBS Paydown 0.43354212 (2,137) [ e 51,817 | e [ 0 05/15/2032| 1...........
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032..........convvemerrenees | e 03/15/2013| MBS Paydown 0.42720503 (1,223) [ o 31,685 | ..o [ e 0 05/15/2032(1...........
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032.........c0covrvvirernnenes [ s 01/15/2013| MBS Paydown 0.37739762 (1,614) | .. 48,867 | .ovvvvvrrirrns | e 0 05/15/2032(1...
31392M  5R 9| FHR 2448 TX PAC 6.0 5/15/2032.........cocoverevrrrerirns | vener 02/15/2013| MBS Paydown 0.36715665 (1,518) 46,084 0 05/15/2032| 1
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31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032 e 03/15/2013| MBS Paydown 0.36029744 ) ... 30,866 o 0 05/15/2032(1...
31396F 2Y  8|FHR 3070 QG PAC 5.0 3/15/2034..........ccccoverermrianns | v 01/15/2013| MBS Paydown 0.67098009 ) 56,832 |..cooverinni [ e 0 03/15/2034| 1
31396F 2Y  8|FHR 3070 QG PAC 5.0 3/15/2034 e 02/15/2013| MBS Paydown 0.63035409 e 40,626 S 0 03/15/2034(1...
31396F 2Y  8|FHR 3070 QG PAC 5.0 3/15/2034........cocovvvvererncinnns | cevee 03/15/2013| MBS Paydown 0.58481086......... | ccccvverreneirerirens | cernerrneennsd 45543 | oo 45543 | oo 47434 | oo 47,304 | oo | e (7)1 U I (1,823 . 45,543 IO 0 03/15/2034|1...........
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........cccovervvirres [ e 01/20/2013| MBS Paydown 0.12923005......... | ccccovrvrrrrerererernes | vevririrneiennd 6,188 | ..oovcvernne 6,188 | .ocorrerinnnd 6,456 | ..covverinen 8,377 | oo | v (189) | vevevvevrrverrine | v (189 6,188 OO 0 04/20/2031| 1...........
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........ooevervrencrnes [ o 02/20/2013| MBS Paydown 0.12684961......... | cccceveeverrerierenes | veerveirnenannd 4761 | s 4761 | oo 4,967 | oo 4,907 | o [ s (L) ) ST IS (141 4,761 v | 0 04/20/2031|1...........
383739 N8 8| GNR2001-17 PG PAC 6.50 4/20/31 e 03/20/2013| MBS Paydown 0.12544034 e , § . 8 , M ] e M. 2,819 IO I 0 04/20/2031|1...
38373Q MR 9| GNR 2003-39 GE PAC 5.50 8/16/32 e 01/16/2013| MBS Paydown 0.24330115 e , . 124, . ..125, A28T41 | | e (T59) [ e [ e . [T ISP 124,204 v | e 0 08/16/2032(1...
38373Q MR 9|GNR 2003-39 GE PAC 5.50 8/16/32..........coccvvvvunres | conee 02/16/2013| MBS Paydown 0.23551357 B [ [ | . 31,150 I IR 0 08/16/2032(1...........
38373Q MR 9|GNR 2003-39 GE PAC 5.50 8/16/32..........cccurvrermrres | conee 03/16/2013| MBS Paydown 0.20864592......... | .ccoovrenrrverrerernee | vvrnreeen 107,471 | 107,471 | 109,019 | 107,935 | s | e (BAT) [ i | e (BAT) [ s [ e 107,471 IO I 0 08/16/2032| 1...........
38373W 5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........ocooevremernes [ 01/20/2013| MBS Paydown 0.22435459 21,507 OO 0 05/20/2032|1...........
38373W 5C 8| GNR 2002-33 PG PAC 6.50 5/20/32 e 02/20/2013| MBS Paydown 0.22009464 21,300 IO I 0 05/20/2032(1...
38373W 5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........occorvrvmrvnes [ e 03/20/2013| MBS Paydown 0.21594592 20,744 0 05/20/2032(1...
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32 e 01/20/2013| MBS Paydown 0.18270844 16,210 IO 0 03/20/2032(1...
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocoevvvimurnes [ v 02/20/2013| MBS Paydown 0.17742235 23,412 IS 0 03/20/2032(1...........
38373W GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocoorvrvmrenes [ 03/20/2013| MBS Paydown 0.17359172 16,966 S 0 03/20/2032| 1...........
45129Y SZ  0|IDHSG & FIN 5.87 07/01/2035..........coconvverrirerireris | eerer 01/01/2013| Call 100.0........oorverirrrirriieiiiens | eerenrireenieeiseiiens | cvreerienes 105,000 | ..oovvenees 105,000 | .o 108,019 | i 107,030 [ oo | eereeen(2,030) | oo [ reeierend(2,030) [ oo | v 105,000 IO 0 07/01/2035| 1FE......
45129Y TG 1|ID HSG & FIN ASSN SING 6.00 07/01/2035.. B 01/01/2013| Partial Call 100.0.........cccovvvvvveree | coververivnrrnerrerrene | wvreennrnn 315,000 [ 1o 315,000 | .00 323,269 | .ooiii320,261 | oo | errerene(5,26) [ | verieeend(5,261) [ s | e 315,000 v | 0 07/01/2035| 1FE......
60415N  E4 O [MN ST HFA 6.1307/01/2038.........covvoeremrercrrneirnnnes | cenes 01/01/2013| Partial Call 100.0 ..290,000 290,000 0 07/01/2038| 1FE......
649705 JJ  0|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI) B 01/11/2013| Sinking Fund Redemption 100.0. | ......ccccvvvevverrens | wrvrrennnn 102,362 | v 102,362 . o SO ISP 102,362 IO I 0 09/11/2018|4...........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 02/11/2013| Sinking Fund Redemption 100.0. | ......ccerevrreverneenns | wrrerirenns 103,114 | v 103,114 | oo 101,764 | ..ovvvnnee 100,913 | oo | v (YA TR (S L5 TR IS 103,114 v | e 0 09/11/20184...........
649705 JJ  0|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 03/11/2013| Sinking Fund Redemption 100.0. | .....cccvevvrrreneians | corverienns 103,865 | ..ooovveneee 103,865 | ..oovvevee 102,505 | ..ovvveee 101,649 118 | ..... LT TN ISP 103,865 IO 0 09/11/2018|4...........
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030..........ccorvveerrrereres [ e 01/01/2013| Sinking Fund Redemption 100.0. | ......cvveverererneenns | cvvverirenns 130,000 | .oovveenee 130,000 | cooovvveneee 130,000 | cooovrvenee 129,999 0 I I TSRO ISR 130,000 OO 0 01/01/2030| 1FE......
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030 e 02/01/2013| Partial Call 100.0.... ..165,000 ..165,000 1. I ST ISR 165,000 IO 0 01/01/2030| 1FE......
658207 NZ  4|NC HSG FIN AGY SRS 33 4.013 01/01/2026............ | ..... 02/01/2013| Partial Call 100.0.... ....30,000 ....30,000 1. 1. 30,000 IO I 0 01/01/2026| 1FE......
676907 QB 7| OHHFATXB 5.32 09/01/2038.........cccovevererereererirnnes | o 03/01/2013| Partial Call 100.0.........cccrvverrevrrre | ceverrerrrvrrnerrerrene | wereennnn515,000 | 1oinncens 515,000 | ...oocvenee 521,438 | ..coonnee. 515,016 | ..ovvverieririens | v (L) [T I (UL [ 515,000 v | e 0 09/01/2038| 1FE......
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035.........oeccevees [ o 01/15/2013| MBS Paydown 0.925953093....... | .cccoovevrervmernneernes | cerererneenn21,360 | o 21,360 | oo 23,753 | oo 23,581 | v | e (V2724 | FRTI (2,271) [ v . 21,360 IO 0 01/20/2035| 1...........
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035..........coccevurs [ vonee 02/15/2013| MBS Paydown 0.924520263....... | ..ccocoovrrverrnernee | covrrrnenn21,492 | e 21,492 | v, 23,900 | .ovvrerene 23,727 | o | e (V202315 | OO I (2,285) [ ..o . 21,492 OO [V IO 243 101/20/2035(1...........
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035.......cccosvennnes [ o 03/15/2013] MBS Paydown 0.922521403....... | ccccoovrnnnrinnnnncnnns | evvnnerneen29,983 | 129,983 | 033,342 [ iiii000033,100 [ v | s [KIECL) ] T [ (3,195) | .. 29,983 v e [ [ 492 01/20/2035[1...........
3199999, Total - Bonds - U.S. Special Revenue & ASSESSMENL...........coiiiniiiiieriiiiisnisssissniisssesesssssnisssisssssssnsssssessisssssnnses | oeneenns,607,160 | .........5,667,160 | .........5,807,576 | .........5,750,558 | ..ocvvvvieen0 | ciriead (85,688) 20 ] (85,688) 5,667,160 .0 0 0 ... 121,967 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/48........c.covvvverrerrncs | s 01/27/2013| MBS Paydown 0.392042552....... | ccccovveenvieneineirnne | conreiineenad 68,625 | ..cocooovene 68,625 | ...ocvvvnvns 49,238 | .cocoovvnnns 52,592 240 |..... 240 | .o, . 68,625 IO 0 | v 30 | 01/27/2046| 1FM.....
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/46........ccovvrrerererrnes [ e 02/27/2013| MBS Paydown 0.387459413....... | ccceveveerrnernerirene | e 95,027 | coovvvernes 95,027 | coovrvrnns 68,182 | ..oovvvrnvn. 72,826 710 |..... 710 |, . 95,027 v | e 0 | s 62 |01/27/2046| 1FM.....
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/48........ccovvvmerrerernes | e 03/27/2013| MBS Paydown 0.383160297....... | ccecveeverenerinerirens | cerneeineenns 89,138 [ oo 89,138 | .oovrvrens 63,956 | ..oocrvrnenne 68,312 | ..ovreericeiine | e 1,090 [ | e 1,000 .o . 89,138 OO (V1 IOV 75 | 01/27/2046| 1FM.....
00077B 4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032... e 01/25/2013| MBS Paydown 0.148064437 2,561 IO I 0 12/25/2032| 1FM.....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032........c.ccouuver | v 02/25/2013| MBS Paydown 0.14269151 2,659 0 12/25/2032| 1FM.....
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00077B 4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032........coccouueee | e 03/25/2013| MBS Paydown 0.14227943......... | cccoeeenerrneenerens 204 | ......... 204 206 | ........ 203 204 IO 0 3 |12/25/2032( 1FM.....
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12/25/33. 01/25/2013| MBS Paydown 0.086927832 7,218 v | 0 12/25/2033| 1FM.....
000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33. . | 02/25/2013 MBS Paydown 0.077681491.. 18,493 18,744 18,493 0 12/25/2033| 1FM.....
000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33. 03/25/2013| MBS Paydown 0.076997651 ...1,368 ...1,386 1,368 v [ 0 12/25/2033| 1FM.....
00101A  AA 3| AVERY DENNISON 6.625 10/01/17.......cccovvrverrerrne [ s 01/23/2013| JEFFRIES AND COMPANY....... | coveervvemrrverirenirnne | ovrrenns 4,715,760 | .........4,000,000 | ........ 3,985,480 106 |..... 106 | oo | e 3,992,220 | .covvvveriinnnns [ e 723,540 |..... 723,540 10/01/2017| 2FE......
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17.....cccvvvrrirrrcenne R.. | 03/25/2013| MBS Paydown 0.701911624....... [ ..cccoreveneernererninns | cerveeens 7,632,064 | .........7,632,064 | ......... 7,221,840 | .o 7,341,362 | oo [ e 187,247 | oo | v 187,247 | oo | v 7,632,064 v | 0 . 10,821 |03/25/2017| 1FE......
001737 AA 5| AMMC 2004-3A A CLO SSNR FLT 07/25/2016......... R.. [01/25/2013| MBS Paydown 0.540923065....... | ...cccovvererrnrnrrerins | vverenes 5,891,535 | .........5,891,535 | ....... 5,693,892 | ... 5,716,672 | oo | v 45,139 [ | v I N 5,891,535 IO I (V] 10,317 |07/25/2016| 1FE......
00174E AG 4| AMMC 2006-6A A2 CLO FLT 05-03-2018.........cccconne. R.. |02/25/2013| MBS Paydown 0.481034944....... | ..cccovvvnevencenienns | crrverirnees 224129 | ..........224,129 | ............ 216,845 | ..o 217,244 | oo | e 2,636 | oo [ e 2,636 | .o . 224,129 v | e (VN I 322 |05/03/2018| 1FE......
00209T AA  3|AT&T BROADBAND 8.375 3/15/13....ccovvrvrnrrrrrinnes | cenne 03/15/2013| Maturity 100.0........ccrvvvmrrernerennns | cevererinniseiiieninee | oveins 1,157,000 | ........1,157,000 | ........1,184,057 | ........1,167,321 | .ccoovvrrvrrvrins | s (10,321) [ oovvreercernnes | v (10,321) | oovvveerreriiee | e 1,157,000 IO (VN I 48,449 |03/15/2013| 1FE......
00213R AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........ccccceo. | vevee 01/15/2013| MBS Paydown 0.99434442......... | cccovvvvvronnrnerrene | o 22,622 )] [()] - . 22,622 OO 0 | s 36 | 12/15/2042| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........ccccceee | vever 02/15/2013| MBS Paydown 0.985128814....... | ccccveeeeremerrreriens | corneeineinns 36,862 (3)]eeer ()] - . 36,862 OO 0 12/15/2042| 1FE......
00213R  AA  1[ARLFR 2012-1A A1 ABS FLT 12/15/2042.........cocove. | s 03/15/2013| MBS Paydown 0.975918331.. ...36,842 1. 1 36,842 IO I 0 12/15/2042| 1FE......
00441y AC 6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036 .| 01/25/2013| MBS Paydown 0.445655. .118,786 513 |..... 513 0 08/25/2036
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036... 02/25/2013| MBS Paydown 0.44334688 ...20,812 . . 187 |..... 187 | o | 20,812 | [ e 0 08/25/2036
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036.............ce. | ceree 03/25/2013| MBS Paydown 0.42943604......... [ ..ccoovverrvrnrrerinnes | crvrirvenns 125434 | ..o 125434 | ... 109,912 | .cocevneee 115,051 | oo | v TAT5 | e | v TATS | e [ v 125,434 IO I (01 I 98 |08/25/2036
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034.........c.cccouee | vonee 01/25/2013| MBS Paydown 0.62462742......... | ccccovvenerreeerneenns | cvverienns 547,534 | ..coounvn. 547,534 | ..........442,199 | .......... 449,752 | oo | e 93,392 | ooovrrerieeiies | e 93,392 | .oovrvverreres | s 547,534 OO 0 | v 554 |11/25/2034
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034.........ccccoue. | e 02/25/2013| MBS Paydown 0.59988081......... | cccovvvrrreereneinns | crreerienes 314,802 | ............ 314,802 | ...........254,240 | ............ 258,583 | ..vveerierienes | s 52,202 | oo | v 52,202 | ocovrevnrreens | v 314,802 IO (V1 I 646 |11/25/2034
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034.........c.ccouee | vonee 03/25/2013| MBS Paydown 0.59864616......... | .cccvreeerrnerirerirens | cererirneennsd 41,148 | oo 41,148 | .. 33,232 | 33,800 168 |..... 168 | oo . 41,148 OO [V I 123 | 11/25/2034
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........ccccomvues | vever 01/15/2013| MBS Paydown 0.52797997......... | ceeeveeermevnerreeernee | wrnernenes 123,837 | it 123,537 | it 110,875 | 115,933 | s | eeeeeenen 2,979 [ | 2,979 [ s [ e 123,537 IO (V1 IOV 48 |06/20/2031
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031..........ccccevurs | vever 02/15/2013| MBS Paydown 0.519077387....... | ccccovvvvvrrverrerernes | ceerrreneec,513 | i 44,513 | 000039,950 [ e 1,773 | s | 219 i | 219 [ . 44,513 IO (VN ISP 35 | 06/20/2031
00505H AA  0[ACST 2006-1A G1 ABS FLT 06/20/2031 e 03/15/2013| MBS Paydown 0.494428938....... | .ccooveevvrrvervnrnnee | wovvernenn 123,242 | 123,242 | 110,610 | v 115,656 | o | 3,575 [ | 3,875 [ s [ v 123,242 IO 0 06/20/2031
006346 AK 6| ADMSO 2010-1 A ABS 5.438 12/20/2040. .| 01/20/2013| MBS Paydown 0.966502447.. 36,946 0 12/20/2040
006346 AK 6| ADMSO 2010-1 A ABS 5.438 12/20/2040 02/20/2013| MBS Paydown 0.964532004 36,946 IO 0 12/20/2040
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccocoe | wonee 03/20/2013| MBS Paydown 0.962561561 36,946 IO 0 12/20/2040
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 01/25/2013| MBS Paydown 0.14959587......... | cccovevvervneriverrene | cevvrreerene39,566 | i 39,566 | oo 27,498 | v 27,045 | s [ v 79 e | e VLT . 39,566 IO I 0 | s 16 | 11/25/2035
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 02/25/2013| MBS Paydown 0.14891322......... | ccccvevevvrvmernerrnee | corverrnnnnn 18,492 | 18,492 | 012,852 | 12,840 | s [ v TT e | e TT | s . 18,492 IO 0 | v 15 | 11/25/2035
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 03/25/2013| MBS Paydown 0.1483079........... [ ceceveererrerrrrernn | vervenrneene 16,397 | 16,397 | 11,396 | e 11,208 | e | e T8 | s [ v T . 16,397 OO IO (V1 I 19 |11/25/2035
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 01/25/2013| MBS Paydown 0.17188073......... | ccccoverrvrrverrerrnee | vevrverrnnen8, 102 | 5,102 | 003,686 | oiecree(23,106) | o [ v [ e 0 | o | e | e | e 5102 | ....... 5,102 | oo 23 | 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c.... 01/25/2013| Pass-Through LOSS........ccecveerer | covernerenmerneninnninnes | eeevmerinsernernenennees | cenneninneennen8,984 | 8,491 | i | e [ e [ e (V1 I IO (V1 IOV 40 | 06/25/2037
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 02/25/2013| MBS Paydown 0.1717314........... [ covvvrvrrerrnnnerinns | vvrernnnnnnnnd 130 | i 130 | 94 | e (836) | o | e | e (VI SSUUUUUOTURTOR OPUURTORPUPRURRTURPOR VUSUPOURPIUTPROTY SVOROOPO 130 | v 130 [ oo 1 |06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... 02/25/2013| Pass-Through LOSS.........c.ccevvees [ oreevrmrrnnnenirerinns [ eernrererneeneenienes | cerverienennnenns 135 | e 98 | | v | e | e 1 |06/25/2037
00703A AC 1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37 .103/25/2013| MBS Paydown 0.1714301........... | covveevvververvnniians | o344 | 344 | 248 | e (879) | s [ [ 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... 03/25/2013| Pass-Through LOSS...........ccvveres [ oreernnrenennirerinns [ cervrrennneninnienes | vrverienenennn 192 | e 139 | | e | e | e 3 |06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ce.u. 03/31/2013| Book Value AdiUSMENL..........ccco. [ orerrerererinrirernnns [ e [ e | vevvenseerennenenninnens | eeveereenee(D24808) | oo | e | evverenncrenns [ vevveienineneen0 | v [ v 5,576 [ | 00eee(5,576) | e (5,576 | v 06/25/2037
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 01/25/2013| MBS Paydown 0.03352482......... [ cccovvvervvnrreinns | voerirnneeen 87,594 | i 47,594 | 139,503 | coiiirend0,818 | i | 8,388 | s | 6,348 | | vrennBT,594 | | | 0| 195 | 05/25/2036
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00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 02/25/2013| MBS Paydown 0.02640776......... | ccccouereereermerneennee | covnernneenc,098 | i 47,008 | 139,001 | ciriiiiin40,393 | s | 8,441 | | e 6,441 | .o, . 47,098 IO 0 05/25/2036
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36. 03/25/2013| MBS Paydown 0.00577426......... | .ccccocvvnrriverrerrnns | viennnen. 136,544 | ..0136,544 | 113,332 | e 117,105 | N 0 05/25/2036
00846U AG 6 |AGILENT TECH INC 5.00 07/15/20.. .101/23/2013| GOLDMAN SACHS & CO.. ..4,000,000 | .........3,981,400 | ......3,985,113 | ..ovvevirrnvrnnes [ verrrieene 122 | s [ v 122 | | 0000000.3,985,235 | s [...567,925 | ... 567,925 07/15/2020
009349 AF  8|AERLS 2007-1A G3 ABS FLT 05/10/2032 . |01/07/2013| MBS Paydown 0.285809397.. 160,429 | ..........150,753 | ........... 146,966 | ......cccovrurnns B 0 05/10/2032
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032................. R.. |02/07/2013| MBS Paydown 0.281313088....... | .cccccoevererenrvvniins | cvrerrnen 125,897 | e 125,897 | oo 118,304 | oo 115,332 [ i I [V I 102 |05/10/2032
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032................. R.. | 03/07/2013| MBS Paydown 0.274254505....... | ..ccooeverveernernninns | wvrerernen 197,640 | coviinnees 197,640 | ........... 185,720 | ............ 181,054 | ..ccoocvvrririncns N (V1 IO 231 |05/10/2032
017363 AK 8| ALLEGHENY ENERGY 5.75 10/15/2019........cccovveves | veree 03/14/2013| Cash Tender 115.584........cccovvee [ orvvrmrrneirnernniinnns | covernns 4,623,360 | ......... 4,000,000 | .........3,985,400 | .........3,989,347 | ....cccceeoruvvcne | 010,653 | oivviviriiiins | e 10,653 [ i | 0000eeni4,000,000 | oo [ 623,360 |..... 623,360 | ...... 95,194 | 10/15/2019| 2FE......
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 01/25/2013| MBS Paydown 0.26672083......... | .cccveeeerrnerrerirens | cevneeirneinns 19,444 | oo 19,444 | 13,100 | i 24,466 | oo [ | e (V1 I . 19,444 v | e (U IO 94 106/25/2036| 1FM.....
02146T AL 1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 01/25/2013| Pass-Through LOSS........c.cecveverer | covernerennrineeneeinnee | eevmeeinseinernnnennees | eonnrnneeeni 20,732 | s 13,988 | i | e [ e [ e (V1 I v [ (V1 I 100 [06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 02/25/2013| MBS Paydown 0.262429485....... | ...cocconrrivevirerrnee | covvrrieeecnc21,826 | viiieen21,826 | v 14,705 | 026,133 | s [ [ (V1 I . 21,826 IO I [V I 211 |06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 02/25/2013| Pass-Through LOSS........c.cecveerer | cevernerenmernenneeinnee | seevmennsernernenennees | evnerinneeei 21,087 | s 14,208 | e | v [ e [ e (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO 0 06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 03/25/2013| MBS Paydown 0.257441622....... [ .cccovvrverrnnrerinne | voererenenn 34,049 | 134,049 | 022,940 | 130,374 | o | e | e 0 34,049 IO I 0 06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .| 03/25/2013| Pass-Through LOSS........c.cceeverns | vereveermrennerereninnnns | cerrenverssnsnsiesenins | erverneennnss 19,830 | tivviinnirnnd 10,685 | oo | ceverineiersninnns | evvrisnesniieiens | veene 0 0 06/25/2036| 1FM.....
023654 AW 6| AMER WEST AIR 1999-1 7.93 01/02/2019 01/02/2013| Sinking Fund Redemption 100.0. | .... Q)] 2) 83,263 IO 0 01/02/2019|4AM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 01/25/2013| MBS Paydown 0.484560376....... 8 8 |, 9,025 IO I 0 3 110/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 02/25/2013| MBS Paydown 0.47975661......... 922 |..... [+ 2 DO . 14,411 IO I 0 | v 10 |10/25/2046( 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 03/25/2013| MBS Paydown 0.47771902......... [ ccccovrvrvevrvererinnn | corverereenend8, 113 | 8,113 | 4,585 | e, 322 | i | e LT O IR 15 | e 6,113 IO 0 6 [10/25/2046| 1FM.....
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB.........ccccce. | e 01/25/2013| MBS Paydown 0.189998386....... [ ...ccccovurevrrrrerinnn | cererrrenren82,867 | i 82,867 | o 70,903 | oo 71,044 | i | s 2,237 | oo | e 2,237 | oo . 82,867 S [V I 174 | 02/25/2045| 1FM.....
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB.........cccccere | e 02/25/2013| MBS Paydown 0.188544535....... [ ...cccovevvernrrerinns | vererrrnnre 54,810 | 154,810 | 46,897 | coiieiini46,990 | oo | o TE T [T (S FE T - . 54,810 IO (V1 I 230 | 02/25/2045| 1FM.....
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB.............c... | c.... 03/25/2013| MBS Paydown 0.187239841....... 131 ] ... 131 [ . 49,187 IO 0 02/25/2045| 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045.. 01/25/2013| MBS Paydown 0.22766911......... | ceccreeeenermerreeernee | cervrrrrneencd8,760 | i 8,760 | oo 40,740 | v 81,312 | s [ e [ 0 46,760 IO 0 06/25/2045| 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045.. .102/25/2013| MBS Paydown 0.22515015 46,047 0 06/25/2045| 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045.. 03/25/2013| MBS Paydown 0.22325721.... 107 |..... 107 34,603 IO 0 06/25/2045| 1FM.....
02660T EQ 2|AHM 2005-2 4A1 SEQ FLT 09/25/2045..........coccovveves | veree 01/25/2013| MBS Paydown 0.26580767......... 615 |..... 615 [ .o . 34,227 IO 0 | v 57 |09/25/2045| 1FM.....
02660T EQ  2|AHM 2005-2 4A1 SEQ FLT 09/25/2045..........cccoouvne | woeee 02/25/2013| MBS Paydown 0.26319161......... 167 |..... 167 [ . 30,856 IO I [V I 103 | 09/25/2045| 1FM.....
02660T EQ 2|AHM 2005-2 4A1 SEQ FLT 09/25/2045..........cocoovveeee | vevee 03/25/2013| MBS Paydown 0.261347........c..c. | coveveververnmerrerrnne | cernernneeesc 21787 | 21,757 | i 18167 | i 18171 | e | e YA T [T (SR T | s . 21,757 IO (V1 I 108 |09/25/2045| 1FM.....
03027W AA 0| AMTT 2007-1A AFX SEQ 5.4197 04/15/37.........cccooe. | wenee 03/15/2013| MBS Paydown 0.0.........cccccuuvvens | corirmiinninciiienirens | v 7,000,000 | ........ 7,000,000 (8) [ e () [N VN 7,000,000 OO IO 0. 207,400 |04/15/2037| 1FE......
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27.......c.covvvmerres [ v 02/25/2013| MBS Paydown 0.209364072....... | ccccveeeerrverirerirene | cernerineennd 69,268 | .....coco..c 69,268 | ...ocoeern89,311 | 89,268 [ oo | e [ e (1 T . 69,268 OO [V IO 874 [10/25/2027| 1FM.....
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27.......coovvemernes [ 03/25/2013| MBS Paydown 0.207817008....... | ccccoevemerenerrnerirens | cernerrneenns 24,753 | oo 24753 | oo 28769 | 24,753 [ i | e [ e (V1 I . 24,753 IO (V1 IO 468 |10/25/2027( 1FM.....
03967B AC  4|ARCTIC GLACIER TL LIBOR+700 7/27/2018............ | ce0e. 03/28/2013| Paydown 100.0.........cvveveerenrirens [ orrnrirernniinrnniens | e 2,500 | cooovrrrinens 2,500 OO [ | 2,500 IO I (V1 I 73 |07/27/2018| 4FE......
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024. 01/15/2013| Paydown 100.0........ovvvvveverernnes [ errrererinnirnnrniinnes | cevrvrrrereenene8, 788 | vriiiinnrnnnn8,786 | viviriierenenn8,786 | v 8,786 | oo | evveiveveiieiens | e 0 8,786 IO 0 10/15/2024
04249@ AD 3|ARMY & AIR FORCE 4.95 10/15/2024. .102/15/2013| Paydown 100.0........ccoeverveeneins | orrrmrireninerrseens | cvvvenrireeeenn8,822 | 8,822 | 8,822 | 8,822 | s [ [ 0 8,822 0 10/15/2024
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024. 03/15/2013| Paydown 100.0... . ..8,859 | ... 8,859 | iiviierrrn8,859 | 8,859 | e [ [ 0 8,859 e | 0 10/15/2024
04544P AD  1|ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. | ...c. 01/25/2013| MBS Paydown 0.879710957....... | .ccceveererrereneennns | wvrerienes 106,476 | ..occveeeee 106,476 583 |..... 583 | cvevreverrerins | e 106,476 OO (V1 IOV 31 |07/25/2036
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. | ..... 02/25/2013| MBS Paydown 0.875473755....... [ ccveervrerrrnrrnnrinnns | vvvveereninns 77126 | oo 77,126 561 |..... 561 | oo . 77,126 IO I (V1 I 45 |07/25/2036
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. | ..... 03/25/2013| MBS Paydown 0.870258653....... | .cccevvurevenerrerinne | cernerrneennd 94,925 | ..oovvvnnen 94,925 841 |..... 841 | . 94,925 v | e 0 | e 81 |07/25/2036




Statement as of March 31, 2013 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

2'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 22
F 11 12 13 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 Foreign Adjusted Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Exchange Carrying (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment Change in Value At 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 Date | Disposal Disposal Disposal | During Year (a)
049164 AK 2| ATLAS AIR 98-1 A7.38 01/02/2018.........cccevvennce 01/02/2013| Sinking Fund Redemption 100.0. ) SRR [SVPTOPRRPROTN | | ST 71,023 | [ e (V1 I 437 -
049164 AK 2| ATLAS AIR 98-1 A7.38 01/02/2018.. 02/02/2013| Sinking Fund Redemption 100.0. | .... 71,460 | .oovvivciinns [ e 0
049164 AK  2|ATLAS AIR 98-1 A 7.38 01/02/2018.. .103/02/2013| Sinking Fund Redemption 100.0. 71,899 0 3.
049164 AU  0|ATLAS AIR 99-1 A-1 7.20 01/02/2019.. 01/02/2013| Sinking Fund Redemption 100.0. | .... 41,821 [ [ 0
049164 AU  O|ATLAS AIR 99-1 A-1 7.20 01/02/2019.........co0c.c.. 02/02/2013| Sinking Fund Redemption 100.0. e e [T | 55,686 | ..vvereerreie [ e 0 B
049164 AU  O|ATLAS AIR 99-1 A-1 7.20 01/02/2019.........c000.... 03/02/2013| Sinking Fund Redemption 100.0. e e [ |, 21,760 | oo [ e 0 I
049164 BE  5|ATLAS AIR 00-A 8.707 01/02/2019........cccovvvreree 01/02/2013| Sinking Fund Redemption 100.0. | .......cocovrvrverrnns | vevvrerenenen 13,695 | i, 13,695 () TSROSO [SPORPRRRRORTN (1)} ISR 13,695 | .oovvveviiens [ e 0 I
049164 BE  5|ATLAS AIR 00-A 8.707 01/02/2019.........ccvvvrvnnes 02/02/2013| Sinking Fund Redemption 100.0. | .....cccovevverrnernee | cevrernen 13,794 | e 13,794 [0 (TSR (SRR 1 ) | ISR 13,794 | oo | s 0 I
049164 BE  5|ATLAS AIR 00-A 8.707 01/02/2019.........cccorrrennce 03/02/2013| Sinking Fund Redemption 100.0. | .....ccccoevvvervnirnes | cevrennen 13,894 | e 13,894 | oo 14,519 | 14,533 | s [ (15) [ oevereeernerinnenn | vrrrverireend(18) [ 13,894 | .o | s 0 -
05377R AC  8|AESOP 2009-2A A ABS 5.68 02/20/14 01/20/2013| MBS Paydown 0.166666667....... | ......cvvvevrrrerrins 4,833,333 | ......... 4,833,333 | ........4,896,627 | ........4,837,375 | ..ccocovimmrrnuns | verrrnens (2,258) [ .ooverrerrriennns | verereeene(2,288) [ o [ 4,833,333 | s | 0 1FE......
05377R AC  8|AESOP 2009-2A A ABS 5.68 02/20/14 02/20/2013| MBS Paydown 0.0.........cccouvverees | vovrreerernnernneninns 4,833,333 | ......... 4,833,333 | ........4,896,628 | ........4,837,375 | ..o | cerrnens (5,826) [ ..ovvvcerreenens | vererneene(5,828) [ v | 04,833,333 | o | 0 1FE......
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB 01/25/2013| MBS Paydown 0.013823829 494,291 | o 464,164 | 894,291 [ e [ [0 [ | 494291 | [ 0 1FM.....
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB.. .102/25/2013| MBS Paydown 0.009201467.. 451,836 | ..o 424,296 | ..ooi851,836 [ .o | e [ 0 1FM.....
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB 03/25/2013| MBS Paydown 0.004940832 ABATT | 391,093 | oo B1BATT | s | e e | e 0 [ | e 16,477 | s | s 0 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 01/26/2013| MBS Paydown 0.289126644....... 121,565 | vovverren 112,360 | oo T16,547 | oo | e | vevrvninvinnnenns | cvernnnsireneeen0 | v | o 121,565 [ i | e 0 1FM.....
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 02/26/2013| MBS Paydown 0.284635274...... | ccccooveeevevinernneennee | eeererneen59,250 | o 59,250 140 [ oo | e 140 [ 59,250 | voovverrrenis [ e (V1 I 235 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37 03/26/2013| MBS Paydown 0.282534397....... [ .cccoermrvvrnrverenns | vevvrreneeen2,715 | i, 27,7115 13 [ | e 113 [ 27,715 | oo | e (1 I 163 1FM.....
05531U AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36. 01/26/2013| MBS Paydown 0.632943287....... | .cccovvvvrriverirnernee | eeereenen85,118 | o 55,118 | oo 1,339 | 84,220 [ | i 5,132 | e | e 5,132 | 55,18 | oo [ [V I 253 1FM.....
05531U AF 7 [BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36. 02/26/2013| MBS Paydown 0.622598667 ....... | ..c.ovveervnerererernee | eererenneeeeDB,T37 | 55,737 | 81,803 | 84,716 | s | 5,404 | | 5,404 | i [ BB, 737 | i | e (V1 I 511 1FM.....
05531U AF 7 [BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36. 03/26/2013| MBS Paydown 0.612190633....... [ .cccovrverrvrnvrerrenes | vervrerneere56,078 | ciriiiirn56,078 | coviirnnn42,059 | covveerend4,990 | oo | e 5,827 | i [ e 5,627 | v | e 58,078 [ s | e [V I 7 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35 01/26/2013| MBS Paydown 0.356623553....... [ .cccovrverrrrerreiienes | wrerennn 106,802 | ... 106,802 | .o 104,399 | oo 104,790 | oo | cevereniienieniens | eevvnressniienes | verenisenienieen0 | eeverecieniens | vereerernnn 106,802 [ oo | e 0 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35. .| 02/26/2013| MBS Paydown 0.344386724.. 0 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35 03/26/2013| MBS Paydown 0.32597679.... 261,239 | .o | e 0 3,592 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... 01/26/2013| MBS Paydown 0.33525476......... | ccccooeeernrvrnernnrnnes | eevnrrinneeen 103 | 9,103 [ 008,556 [ 8,502 | s | v e | vervneinsinnnn0 [ 9,103 | oo | e (V1 IOV 46 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... 02/26/2013| MBS Paydown 0.334975313....... B [ [ 8 | 8,962 | ..o | 0 | v 90 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... 03/26/2013| MBS Paydown 0.334712263....... | ccccovevevvrrimerrerrnne | evvrnernnners8 437 | i 8437 | i 7,930 | e 7,880 | s | e 12 | e | e 12 | 8,437 | o | e (V1 I 127 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37 01/27/2013| MBS Paydown 0.404702761........ [ .cccovvoverevrrvcrerinn | crvveeeenn 275,556 | coireren 275,556 | oo 270,694 | oo 270,198 | oo | s 1,527 | e | e 1,527 [ 275,556 | ..oovvvvririres | e 0 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37 02/27/2013| MBS Paydown 0.391543742....... | ccccovevvvriverinerrnne | weerrenenn280,379 | 100000.280,379 | 275,432 | 274,928 | oo | v 1,765 | oo | e 1,765 [ 280,379 | .o | e 0 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37 03/27/2013| MBS Paydown 0.373818873....... | ccccvevrerierineennns | cevverienes 377,664 | ............ 377,664 | ............ 371,000 | .ooooneee. 370,321 | oo | e 3,639 | e [ 3,839 | | s 377,664 | ..ooovvveins [ e 0 1FM.....
05532E  AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37 01/26/2013| MBS Paydown 0.338065562....... [ ..ccoovrevrrriverernnes | corvrerrenns 208,700 | ..coovnee. 208,700 | ...coornen 202,700 | ..overeenn 204,454 | .o | e 1,840 | oo | e 1,840 [ 208,700 | ..cvvvrierirns [ e 0 1FM.....
05532E AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37 02/26/2013| MBS Paydown 0.325090762 LA75121 | 175,121 | 170,086 | o 171,558 | e | e 1,385 | v | i 1,355 | e | e 175,121 | s [ 0 1FM.....
05532E AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37.. .| 03/26/2013| MBS Paydown 0.309212212.. 214,313 0 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36 01/26/2013| MBS Paydown 0.718074911 ...169,351 . 166,810 | cveereen 167,293 | oo | 923 | e | enieeneen923 | e | e 169,351 | [ 0 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36 02/26/2013| MBS Paydown 0.694430776....... | cccovvernereerineenns | crrverienns 193,693 | ..oovveenee 193,693 | .oovvveneee 190,787 | ccovverne 191,339 | oo | e TAT3 | | e T3 i [ 193,693 [ s [ e 0 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36 03/26/2013| MBS Paydown 0.678887738....... [ ..ccovverrvrviererinnes | cvrvrivvenns 127,329 | oo 127,329 | oo 125419 | v 125,781 652 | oo | evrernninennn852 [ [ 127,329 | s [ 0 1FM.....
05532E CE  3|BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37 01/26/2013| Pass-Through LOSS.........cvcveerer | covereevmernenineenes | seermseenerssenienenens | conveessenenns 38,511 | v 10,205 | oo v | v | e | e [ [ | | 0 1FM.....
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05532E CE  3|BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... | ..... 02/26/2013| Pass-Through LOSS........cccucveerer | corernerermrinennenennee | weevmmemmnrnenneneinens | ennrennenen8 1,337 [ iiiiiiiiiicn8,304 [ i | v [ e [ onernennneennene | overneriinennnenn0 [ [ | e | oo 0 06/26/2037| 1FM.....
05532E CE  3|BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37 03/26/2013| Pass-Through LOSS...........cccuveves | corveenivenninciiieniinns | eevvmnvennivciieniinens | evnnienneen 16,107 | it 268 [ i | e [ e [ | vevenieeinenn0 [ [ | e | e 0 06/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37.. .| 01/26/2013| MBS Paydown 0.287673225.. 68,227 0 03/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37 02/26/2013| MBS Paydown 0.279774605 87,769 | ..o [ e 0 03/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 03/26/2013| MBS Paydown 0.277123401 29,460 | ..ovvvrvrren [ 0 03/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 01/26/2013| MBS Paydown 0.120856637 2,043 | oo | 0 9 |07/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 02/26/2013| MBS Paydown 0.109870356 3,381 | oo | e (01 I 30 [07/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 03/26/2013| MBS Paydown 0.100817664 2,786 | oo | e 0 | e 37 |07/26/2037| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 01/26/2013| MBS Paydown 0.36127482......... | ccccovrvereernererinns | cvnreeen 173,265 | 173,265 | i 171,965 | b 172,371 | e | e AT s [ e 17 | | v 173,265 | oo [ e (V1 I 866 | 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 02/26/2013| MBS Paydown 0.350688055....... | ....occevrvrerererernne | vevnrreren 170,955 | 00 170,955 | i 169,673 | v 170,073 | s | e Bd [ | e84 s [ o 170,955 | .oovveevieens [ o (V1 R 1,710 |12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 03/26/2013| MBS Paydown 0.319060221....... | .cccocvoververnrrerinnns | creerenn 510,726 | ...........510,726 | ............506,896 | ...........508,002 | ..ooovrvireinn | 2,395 | s [ 2,395 | i [ v 510,726 | .coovvvvvrvires | e (V1 I 7,661 | 12/26/2036( 1FM.....
05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036. 01/26/2013| Pass-Through LOSS.........ccvuuveeres [ covrnernerininnrerinnes [ rernrrsnneisnnerens | ovrneinnineinennD2 | o8 | o | v | e | vovnvessneenns | o0 | v [ [ | 0 0 |05/26/2036| 1FM.....
05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036. .102/26/2013| Pass-Through Loss. (V1 I 1,014 |05/26/2036| 1FM.....
05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036. 03/26/2013| Pass-Through LOSS........ccucvverer | covererermrerneninenennee | eevmmemmnrnenneneinens | connrnnennen 72184 | 38,979 [ o | e | v 142 [ | e 142 [ [ | e | oo (V1 I 1,095 |05/26/2036| 1FM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... | ..... 01/26/2013| MBS Paydown 0.960331737 1,715 | e [ 0 7 |11/26/2035| 1FM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... |..... 02/26/2013| MBS Paydown 0.959807488 1,530 | cvovreererien [ e 0 | v 13 |11/26/2035( 1FM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... | ..... 03/26/2013| MBS Paydown 0.959286652 1,520 | oo [ s (V1 IO 20 [11/26/2035| 1FM.....
05533F AK 7|BCAP 2011-R112A1 SEQ 5.5 12/26/2035................ | ..... 01/26/2013| MBS Paydown 0.762009767....... | .cccoovveevrrrerreeernee | vevverenenn 128,040 | 128,040 | 127,079 | oo 127,414 | s | e [ | 0 [ [ v 128,040 | .oooovvvvereens [ o [V I 591 |12/26/2035| 1FM.....
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035................ | ..... 02/26/2013| MBS Paydown 0.74087571......... 280,470 [ .ovovreererrns | oo 0 12/26/2035| 1FM.....
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035................ | ... 03/26/2013| MBS Paydown 0.723129698 235,507 [ .ovvvvreererins | oo 0 12/26/2035| 1FM.....
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 01/26/2013| MBS Paydown 0.767357959 85,951 | vvvovvererien | e 0 02/26/2036| 1FM.....
05533F LR 0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... .102/26/2013| MBS Paydown 0.753641652.. 277,810 0 02/26/2036( 1FM.....
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 03/26/2013| MBS Paydown 0.743207642....... | .cccoveverrirerrerrnee | worrerenen211,330 | 211,330 [ 00 202,877 | vir00203,562 | oo | 8 [ | o8 i [ o 211,330 [ .o | oo 0 02/26/2036| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 01/26/2013| MBS Paydown 0.796795655 69,744 | ..covvvirni | e 0 10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 02/26/2013| MBS Paydown 0.789754914 69,753 | ..oveiviie [ 0 10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 03/26/2013| MBS Paydown 0.782751885 69,379 [ .ovvveererrne [ 0 10/26/2035| 1FM.....
05533H AK 3 |BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..... | ..... 03/27/2013| MBS Paydown 0.921212623 13,448 | .o | e 0 09/27/2036| 1Z........
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 01/26/2013| MBS Paydown 0.891195755 49,081 | .ovvveereerns | e 0 11/26/2035| 1FM.....
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 02/26/2013| MBS Paydown 0.886602694 48,677 | .ovveevercrnns [ 0 11/26/2035| 1FM.....
05533N  DJ  0[BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... |..... 03/26/2013| MBS Paydown 0.882182041 46,850 | ..oovvrvriiirns | e 0 11/26/2035| 1FM.....
05534D AU  9[BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 01/26/2013| MBS Paydown 0.883600331 62,669 [ ..oovrerreerns | 0 01/26/2036| 1FM.....
05534D AU 9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... | 02/26/2013| MBS Paydown 0.871792917.. 201,812 0 01/26/2036( 1FM.....
05534D AU 9[BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 03/26/2013| MBS Paydown 0.868768324 51,696 | ..ovvvervrrens [ 0 01/26/2036| 1FM.....
055350 BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35........ccocoovvvrne | vever 03/25/2013| MBS Paydown 0.153924609 11,965 | oo | e 0 12/25/2035| 6FE......
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37......cc.ccccrvns | vevee 01/26/2013| MBS Paydown 0.7526742........... 306,345 | ..o [ s 0 03/26/2037| 1FM.....
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.........ccccovvt | vevee 02/26/2013| MBS Paydown 0.732704888....... | ..cccoecovernerrerernee | wrvernen 403,859 | ...........403,859 | ...........405,121 | .o B03,787 | oo | e (18) i | e (18) s | e 403,859 | .oovrvereres | oo 0 03/26/2037| 1FM.....
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05536G AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37................. 03/26/2013| MBS Paydown 0.717177589....... | ccccovevernevrmerveernee | wovrennnnn 314,024 | .....314,024 | .......315,005 | oo 313,968 | oo | v (114) | v [ e (T14) | i | s 314,024 | .o [ 0 03/26/2037| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... 01/26/2013| MBS Paydown 0.683048658....... | ..ccoovvereernvrerinnes | covrerrnn 244,287 | i 244,287 | 1oii227,493 | i0230,379 | oo | v | e | o0 | v [ e 244,287 | .o | e 0 01/26/2047| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.. .102/26/2013| MBS Paydown 0.669367634.. 233,371 0 01/26/2047| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... 03/26/2013| MBS Paydown 0.655021529....... [ .cccocvvervvrvererinn | covvreernn 244,716 | i 244716 | oo227,892 | 230,783 | oo | e 1,043 | s [ e 1,043 | | 244716 | .o | e 0 01/26/2047| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... 01/26/2013| MBS Paydown 0.870412759....... | ccccovvvrerirererneinns | crvverirenes 230,835 | ..o 230,835 | ..oocvenee 214,677 | oo 215,622 | ..ovvvererinces e [ e [0 | 230,835 | ..cveerireries [ 0 05/26/2036| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... 02/26/2013| MBS Paydown 0.858427902....... | ..ccevrvrererevernennnns | cvverernes 250,340 | ............ 250,340 | ....coonee 232,816 | c.ovvvrne 233,840 ATT [ e | T [ 250,340 | ..cvovrirerins [ 0 05/26/2036| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... 03/26/2013| MBS Paydown 0.833948611........ [ .cccovrrveverveererinnns | crrvrirrenns 511,323 | oo 511,323 | oo 475,531 | oo AT7,623 | oo 14,705 | oo | e 14705 | i | v, 511,323 [ ovvrveieres | e 0 05/26/2036( 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... 01/26/2013| MBS Paydown 0.901856............. | coerererrererererneninns | crverireens 397,039 | oo 397,039 | .ocvvrnee 349,395 | ............ 352,468 39,002 | .oovvrverrerirnee | w0 39,002 | oo 397,039 | ..o [ e 0 11/26/2035| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... 02/26/2013| MBS Paydown 0.894529591....... | ..ccoveernerrerineinns | cvveerienns 165,592 | ..oovcreneee 165,592 | coovvveneee 145,721 | oo 147,002 | oo | i 99 | [ e 99 | | s 165,592 | oo | e 0 11/26/2035| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... 03/26/2013| MBS Paydown 0.881332644....... | ....cccovverrerrnrenns | crverirenns 298,277 | oo 298,277 | oo 262,484 | ............ 264,793 | ..o 27,681 | oo | e 27,681 | i 298,277 | .ovveeveverres [ 0 11/26/2035| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... 01/20/2013| MBS Paydown 0.939697213....... | ccccevevrerrerinenans | cevrerienns 171,120 | v 171,120 | v 141,388 | coovvenne 142,005 288 | oo [ 288 | s | s 171,120 | oo | e 0 11/20/2036| 1FM.....
05541D AU 0 [BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE... 02/20/2013| MBS Paydown 0.928924892 912 222,492 [ .ooovvvererins | e 0 11/20/2036| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE .103/20/2013| MBS Paydown 0.923544698.. 774 0 11/20/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... 01/25/2013| MBS Paydown 0.5137984........... | ccccoverernerinerreernes | vovrernnnn 353,743 | oein.353,743 | ... 249,389 | ........... 244,041 | oo, 97,613 | oo | e 97,813 [ | 00353743 | s [ 0 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... 03/25/2013| MBS Paydown 0.50367794......... [ cccovrrveverrnrererinnes | crrvrirrenns 300,325 | ..ovvrnee. 300,325 | .ocvvrnee 211,729 | v 207,188 83,028 | ..cooviverreriins | 00errnn83,028 | i 300,325 | ..o [ s 0 03/25/2036( 1FM.....
059470 7J 1 |BACM 2006-1 A3A SEQ CSTR 9/10/45..................... 01/10/2013| MBS Paydown 0.722127102....... | cecevveereeerernneriens 5,234,325 | ......... 5,234,325 | ......... 5,281,310 | ........ 5,234,325 (1) ) [FSTORTURURRPOOR [STPPRPPRORRPROTN (1) f ISP 5,234,325 | oo | e 0 09/10/2045| 1FM.....
05947U 7J 1 |BACM 2006-1 A3A SEQ CSTR 9/10/45..................... 02/10/2013| MBS Paydown 0.721425682....... | .cccovvvnrvinerinnernns | cevvrernenn 21,814 | e 21,814 | e, 22,010 | oo 20,814 | e e | e [0 | e, 21,814 | [ e 0 09/10/2045| 1FM.....
059470 7J  1|BACM 2006-1 A3A SEQ CSTR 9/10/45..................... 03/10/2013| MBS Paydown 0.686232355....... | .c..vverrverrreneriens 1,094,512 | ......... 1,094,512 | ......... 1,104,337 | ........ 1,004,512 [ v | e e | v [ [ v 1,094,512 | v [ e 0 09/10/2045| 1FM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ 01/25/2013| MBS Paydown 0.16070311......... | coveeeevrmrrmerireeernes | wreernenn292,503 | 1iiii0n292,503 | i 213,162 | 201,655 | o | 000eei26,331 [ | c0000ei26,331 [ 292,503 [ .ovvvrererires | e 0 05/25/2035| 1FM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ 02/25/2013| MBS Paydown 0.15573479......... | cccevvrenrrverrerrnee | vvverrenn 248,416 | .. 248,416 | 181,033 | i 171,261 | s | o0 12,827 [ | e 12,827 [ s [ e 248,416 | .oovvverirres | e 0 05/25/2035| 1FM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035. 03/25/2013| MBS Paydown 0.1509783.. 237,825 | .o | e 0 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035 .101/25/2013| MBS Paydown 0.32159908 0 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035.... 02/25/2013| MBS Paydown 0.3175832........... [ ceecrvrverrrrsvrerrenes | wrrerennrn 103,525 | 11010 103,525 | oo 73,097 | 09,874 | oo | e 1,853 | e [ e 1,853 | e | o000 103,525 [ s | e 0 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035............ccoc0nnc.. 03/25/2013| MBS Paydown 0.31373855......... | ceceeeeererenernernnee | eevnrrirneend 99,111 | 99,111 | 089,980 | 086,895 | s | v 755 [ | e 785 [ [ e 99,111 | i | s 0 05/25/2035| 1FM.....
05948X 5S  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... 01/25/2013| MBS Paydown 0.15902223......... [ ccccovrverrmrnrrerrnnes | vorvvernneren 13,622 | viviiiinnnn 73,622 | o 85,431 | 085,466 | oo | 8,155 | i [ 8,155 | [ e 73,622 [ s | e [V I 192 | 04/25/2034| 1FM.....
05948X 5S  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... 02/25/2013| MBS Paydown 0.15524382......... | ccccvvevvermererecernee | covrerrneencbT,438 | i 47,438 | 82,160 | 82,183 | s | 2,287 [ | 2,257 [ L I N I [V IO 248 | 04/25/2034| 1FM.....
05948X 5S  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... 03/25/2013| MBS Paydown 0.1523748........... [ ccccovrverevnererinns | vererrrnenen 36,021 | i 36,021 | 032,013 | 1i00.32,030 | oo | eveieeneB06 | s | 66 | i 36,021 | .o [ e (V1 I 280 | 04/25/2034| 1FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ 01/25/2013| MBS Paydown 0.41144469......... | ..cccocvvrirerirnrnnee | ervrrnneen 17,088 | 17,038 | i 17,400 | 17,381 | s | e (1,424) [ | e (1,424) [ e 17,038 [ oo [ 0 | v 78 | 06/25/2033| 2FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ 02/25/2013| MBS Paydown 0.40131871......c... | coveevevrmrrnerreeernes | veevrerneesn8,556 | ciiiiiiiccnn8,556 [ o873 [ 8729 | s | eviieeeeenn(685) [ e | e (685) [ o 8,556 | oo | e (1 I 78 |06/25/2033| 2FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ 03/25/2013| MBS Paydown 0.39067498......... | ccccovvvmrriverrerrnns | vevvvrrieeneenn8,994 | 8,994 | 9,185 [ 0175 | s | evieeeeenn(T26) [ e | verieeeeann(726) [ e 8,994 | .o | s 0 06/25/2033| 2FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33... 01/25/2013| MBS Paydown 0.09294243.... 16,884 | .oovovvverens [ o 0 06/25/2033| 1FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33 .102/25/2013| MBS Paydown 0.08372899 8,479 0 06/25/2033| 1FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33... 03/25/2013| MBS Paydown 0.07404444..... . 8,913 ..9,002 | ... .8,913 8,913 | oo [ 0 06/25/2033| 1FM.....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33........cc00nnc.. 01/25/2013| MBS Paydown 0.53384276......... | ccccovvenerrerineenns | cerverirenes 239,247 | oo 239,247 | .o 240,854 | ............ ZT0 1. I RN I (1,779) [ o | e (BTT9) [ 239,247 | oo [ 0 11/25/2033| 1FM.....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33........cccvvvnee 02/25/2013| MBS Paydown 0.52324162......... [ cccovrvrerrrnnverinnns | vvvvrernnennn 95,410 | i, 95,410 | covervrirenn 96,051 | wovevrrnenn 95,803 | cvvvveieririinns | e (649) | ovvvverrrirneins | evrerireena(649) | o 95,410 | oovvvvrrienis [ e 0 11/25/2033| 1FM.....
05948X WD 9| BOAMS 2003-8 1A13 NAS 5.50 11/25/33.........cccnu... 03/25/2013| MBS Paydown 0.51770129......... | coceevvevrmerrverrneernee | eevererrnerni49,863 | coviinninns 49,863 | ....coovvvnes 50,198 | .ovvvrreenne 50,068 | ..oovereerirines | e (302) | coveveererrnerne | erernerneenn(302) | oo 49,863 | ..o | e 0 11/25/2033| 1FM.....
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05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 01/25/2013| MBS Paydown 0.04265286......... | .cccoeeeeneemerneeinnee | wevnerinnecnnni 2818 | 2,518 | 002,225 | 2,394 | s [ s [ (V1 I 2,518 | oo | e 0 7 |11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 02/25/2013| MBS Paydown 0.041930799....... | cecoevvevnrvrmerneernes | cvvnrrinnneen 3BT | e 34T | 003067 | 3874 | s [ [ 0 3471 | e | e (01 I 18 | 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .| 02/25/2013| Pass-THrough LOSS........c.ccvueveres | verrreemrrnniresnninnnns | severversnsniesenis | sevmerseninnnnene393 | evveriveiinninncne 347 | v | cverseiensninnns | evvvisnensinninns | veves 0 0 2 |11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... [ ... 03/25/2013| MBS Paydown 0.04142382......... | ccccooevvnevrmerineennes | wvvnerinnncenn 2y 712 | a2 712 | 02,397 | 2,580 | s [ e [ 0 2N & V28 IO 0 | oo 21 [11/25/2035| 3FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 01/20/2013| MBS Paydown 0.26899449......... | .cccovrenrrirerrerrnne | ervrreeeed 91,735 | 91,735 | i 76,140 | i 71,221 | i | v 14,048 | ..o | v 14,048 | ..oovvvirin 91,735 | oo [ [V I 243 |11/20/2046( 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 01/20/2013| Pass-Through LOSS........ccueveerer | vovereremernenineninee | weemerinsernerineneinees | cernernneenneni2y088 | viriiiirnen2,208 | eoivoevieciseenienins | cevvreriieniineens [ covverineeneninee | e (0 [ UUTOPORRORTOPEN PURPPORPOTPIORORPIOPIORE IUPORPORPPORORTIOR FOVPN 0 7 |11/20/2046( 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 02/20/2013| MBS Paydown 0.26543993......... (2,971) [ v [ v (2,971) [ e 25593 | oovvvererier [ e (V1 I 135 [11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 02/20/2013| Pass-Through LOSS.........cecveerer | vovereremermeninenenee | weemvernsernerineninees | eonerineeneend 13708 | 31,339 | e | e [ e [ e (0 [ UUTOPURRORTOPEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRIRTO VPN [V IO 199 | 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 03/20/2013| MBS Paydown 0.260681............. [ ccccoveerervrvererinnns | verevenern 84,446 | i .84,446 | .o 70,090 | cooieinnn83,995 | i | e LT TN I 11,677 | oo 84,446 | ..o | e (V1 I 671 | 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 03/20/2013| Pass-Through LOSS..........cccveres | coreerreemernerineninee | ceemmviesmrnernernnees | ervverrernneees3 70 [ riveiireriineenn307 | v | cevvverreniineens [ e [ e 0 [ e | e [ s 0 3 | 11/20/2046( 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51.......ccovverervrnes | venee 01/10/2013| MBS Paydown 0.674141221....... [ .cccovvvvevnrcrinns | 2000 2,436,236 | .........2,436,236 | ......... 2,304,718 | ........ 2,395,896 | ..ovvrircrrrrens | e 36,196 | .ooverererrirens | i 36,196 | ..ovrevrrvcrns | e 2,436,236 | ..oocreriinnins [ e 0 . 11,787 |02/10/2051| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51......ccvvverierenns [ o 02/10/2013| MBS Paydown 0.673241859.. ...6,806 7,076 112 |..... 112 7,195 | o | e (1 I 70 [02/10/2051| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037. .|01/25/2013| MBS Paydown 0.15186367 2214 | s e [ 0 1,752 0 9 |01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccvveer | vevee 01/25/2013| Pass-Through LOSS........cccueveerer | covernerenmeenenneeinnes | weevmeeinsernerinnnennees | eevmennneennen 1,264 | i 1,200 | oo | cevvnereniineins [ e [ e 0 | eovveeeereeene | eeveeeereenreesiesiienns | evveereenrieniis | oo 0 6 |01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccovvres | veree 02/25/2013| MBS Paydown 0.14937553......... | cecvevivrerrermnrvnrinnns | cvermrnennnnnn2,083 | viiiiiiinnnnn2,063 | i 1,950 | oo 3,654 | oo | e [ (V] I 2,053 | oo | s (V1 I 20 [01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cccoouvenr | cevee 02/25/2013| Pass-Through LOSS........ccucveerer | covernerenmernenineninnee | weevmerinnernenneninnees | cevnennneennen2y328 | v 71T | viieieciseesnninns | cevvnerineniinenns | cvveniinseneninee | e (V1 SUOURORORTORN PRI VPRSPPI PO (V1 IO 28 |01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccovvres | veree 03/25/2013| MBS Paydown 0.14809722......... | .cccoeervrerrervrverenns | cvrrmrvennnen 1,603 | it 1,603 | 1,523 | e 1877 | v | e | e {1 [ 1,603 | [ e 0| v 23 [01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......ccccovvvnr | cuvee 03/25/2013| Pass-Through LOSS..........ecvererer | vorereremmrneninenenee | eeevmreennernerneninees | eevvnernernnenn383 |08 | i | cvvrvenreniineens [ e [ e (V1 SUOOROOTOSPORN PTOPPORPTORPTORRPOOROTR VPRSPPI OO 0 | v 14 101/25/2037| 2FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 01/25/2013| MBS Paydown 0.01556536......... | .ccoevrrvnreerereriens | vrerernrreernsB5 | 75 | i 641 [ oo 161 | e | e | e (V1 I 675 | e [ 0 3 |10/25/2036 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 01/25/2013| Pass-Through LosS...........ccc....... 8571 [ 1o | e [ e | e (V1 SUOORORPOSPOR PTOPPORPTORRTORRPOOROPR IVPUPPITRPORPOO VPO 0 4 110/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 02/25/2013| MBS Paydown 0.01521088......... | ccccveeenermerrenernee | veernernnenn 1,384 | i 1,384 | i 1,315 | il 1573 | s [ [ 0 1,384 | o [ 0 | e 13 |10/25/2036 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 . 102/25/2013| Pass-Through LOSS...........ccveeves | vovrerneemnennerirneinns | evvnnvirneinenieneinens | evvvvnensensnnens T4 | e TOT [ s | e [ e | e 0 0 7 110/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 03/25/2013| MBS Paydown 0.01509673......... [ cccrevererrermrrerinnes | cevverernnneed D73 | ivviiiiinecren 573 | i 544 | 000505 | s | e | e 0 573 | e [ 0 8 |10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2013| Pass-Through LOSS........c.ecveever | covernrrenmrineeineeinnes | eermeeinseinninnninnees | eevmnmnsennenn 1T L1068 | s | e [ e [ e (V1 SOOI PRURTORPTORTURRPUUROIR IVPUOTIRTRPTO PO 0 2 |10/25/2036 3FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cococvmrrs [ v 01/25/2013| MBS Paydown 0.17557404......... | ccccoervnrrverrnirnns | vrrerererenn23,168 | i 23,168 | oo 20,272 | v 24,009 | oo | e | e (V1 T 23,168 | ..o [ [V I 111 | 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........coovrvvrenr [ v 01/25/2013| Pass-Through LOSS.........cvcveeres | vovernerennennenieninee | wevneensneisernennees | cvvneenenensen,963 | i 8,367 | .evverrerieeinenins | e [ e | e (V1 SUUORORORTOR PO RTORTORTORROOOTR IVPURRIRRPRRTO PO (V1 IO 46 |05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccovvvvres | o 02/25/2013| MBS Paydown 0.17397104......... | cecvevvrrermrnereens | erverenenen 11,403 | 11,403 | 9,978 | oo 9,442 | oo [ [ {1 [ IO 11,403 | oo | e [V I 110 [05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccocvcvvrr [ v 02/25/2013| Pass-Through LOSS...........ccvuerer | vovernerennennenieninnne | cevvneenessinernennnees | cvvnerneeennen LA21 | i, 1,243 [ o [ | e [ oo (V1 SUOURORTORTOR PTOPPORPTORPTORRPOOROTR IVPOPRITRPRRPOO OO 0 | v 14 |05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvovvres | o 03/25/2013| MBS Paydown 0.17307916......... | cccverrrnrrernereens | cevvmrrereenenc 7,135 | il 7,135 | 6,243 | oo 5,253 [ ovevrereereenies [ erreiesieiisnns [ s (V1 I 7435 | oo | e 0 | oo 103 [05/25/2037| 1FM.....
05954D AL 0 [BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37........ccc. | oo 01/20/2013| MBS Paydown 0.49288821......... [ ccccoervrvvrrmnnerinns | vvvvrernneeenn 27,238 | e 27,238 | o 23,697 | oovrrrrnnn 22,133 | v | e 2,870 | covovrevreriiene | e 2,870 | oo 27,238 | oo [ s (V1 I 122 {09/20/2037{ 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37... 01/20/2013| Pass-Through LOSS...........cvevvees [ corerererinniimeereiinnes | rerermrerenisneieninis | sernrnernnnssndy350 | vivvierinnnn 3837 | oo | cvvrneiennninnns | erveissessiininns | vevee (V1 ST OO U SO (V1 I 18 |09/20/2037| 1FM.....
05954D AL 0 [BAFC 2007-E 6A1 PT SSNR CSTR 09/20/3 .102/20/2013| MBS Paydown 0.49274093 w0 0 267 0 2 |09/20/2037( 1FM.....
05954D AL 0 [BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37... 02/20/2013| Pass-Through Loss. [T [T TOROTOR IFUURIIRITORORN EURPOSORRISTOR OO (V1 SUOORORTORTORN OPORTORPTORPTORRPUOROTR IVPOPPRITRPRRTOO OO 0 1 09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | .. 03/20/2013| MBS Paydown 0.4925945........... | ccceoveeenerenmerneniiens | eevierineeneeens 347 | s 347 302 | e 249 )] e [()] - 347 [ [ 0 5 |{09/20/2037( 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ... 03/20/2013| Pass-Through LOSS.........c.covvvveres [ coververeinineiennnns 4 A | | e [ | s (V1 FSOOSOTRRTURPORN UTURPORPTORPPURPIOROTRN IUSUTPIOTRTRRPOO OO 0 0 |09/20/2037| 1FM.....
059550 AA 3| BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.....c..vcvrvvries | vener 01/26/2013| MBS Paydown 0.261886807....... | ..cccvvvrmererererneennns | cvverirnes 225598 | ..o 225,598 | ............ 225,598 | ... 225,309 | .ovvererrieriinens | e [(72) ) [T IS ((72:) ) I 225,598 | ..o [ (V1 I 1,128 | 09/26/2037| 1FM.....
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059550 AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37....cc.ovvvvvvernes | vener 02/26/2013| MBS Paydown 0.252486053....... | .cccooveeerevervnennes | wovnennnnn 125,124 | 000125124 | 10125124 | 124,984 | s | 2D [ | 2D [ [ e 125,124 | oo | s 0 09/26/2037
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37........covvvvvrvrns [ s 03/26/2013| MBS Paydown 0.23903019......... | ceeevrermevimerrnernes | wrrerreens 179,098 | i 179,098 [ 179,098 | v 178,868 | oo | evvrereeenn(354) [ e | errienenenn(354) [ oo [ e 179,098 | .o [ e 0 09/26/2037
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37.. .101/26/2013| MBS Paydown 0.389802914.. 11,031 0 01/26/2037
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37. 02/26/2013| MBS Paydown 0.380432932....... [ .cccocrvrrermrveriens | cervverereenene8,480 | 8,480 | ool T T | 8,024 | i | v 19 | 8,480 | .o | s 0 01/26/2037
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 03/26/2013| MBS Paydown 0.377502582....... | ccccovveerrnerrerirnne | ervverrenceeni2s882 | v 2,662 | 28413 | 2,509 | s [ v 12 s 2,652 | .o | 0 | v 16 |01/26/2037
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 01/26/2013| MBS Paydown 0.832126508....... | ..ccoeeervevrerrnrernes | ververnnn.566,926 | ............566,926 | ...........538,579 | .00 545,375 | oo | oo 14547 [ | et 14547 | | e 566,926 | ...oovrererres | eeene 0 2,834 |08/26/2037
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37......... | ..... 02/26/2013| MBS Paydown 0.809378997....... [ .cccoververrvrvererinnns | crrererrn816,071 | i 616,071 | ..cvvrnvns 585,267 | ..cvvvvee. 592,652 [ .ovvvvvvevrrers | erneen 16,487 | oo | e 18,487 | v [ v 616,071 [ .ovvveervrres | e 0 e 6,159 | 08/26/2037
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 03/26/2013| MBS Paydown 0.788841293....... | .cccovevrverrveriverrnne | wreeeennnnn556,223 | e 556,223 | ..cvvonees 528,412 | ..ccooneee. 535,079 | .ovvvverrvernens | e TAT38 | e 556,223 | ..ovvererirennnn [ e 0 8,342 | 08/26/2037
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 01/26/2013| MBS Paydown 0.720142494....... | cccoovvevevneincrinnne | rerernnnn819,160 | e, 819,160 | ............ 803,801 | .covvneee. 809,780 | ..covvvvrverieens | wereennnn2,932 | [ 2,932 [ | 819,160 [ s [ 0 10/26/2036
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 02/26/2013| MBS Paydown 0.704842413....... | .cccovvvvvrvvirivcrrens | wovreennn.542,005 | oo, 542,005 | ............ 531,843 | ............ 535,799 | ..covvververinen | e 1,155 [ [ e 1,185 [ | 0000000 542,005 [ s [ 0 10/26/2036
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 03/26/2013| MBS Paydown 0.689957049....... | .cccoveeenvrernernerrnns | e 527,314 | i, 527,314 | ...ccoooee 517,427 | oo, 521,276 | ..ovvvvvrverine | e 1,208 | oo [ e 1,206 | | 527,314 | s [ 0 10/26/2036
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 01/15/2013| MBS Paydown 0.912045594........ | .cccoovvnrrmrrinnrrans | vorrrrnnn 120,282 | 100000 120,282 | 109,811 | it 113,464 | s | v 285 [ | v 285 i [ 00000000 120,282 | s | s 0 11/15/2015
05956K AA 6| BALL 2010-HLTN HLTN SEQ FLT 11/15/2015. .102/15/2013| MBS Paydown 0.908588453.. 0 11/15/2015
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 03/15/2013| MBS Paydown 0.90493883......... | cccooeeernermernerernee | woernenee 120,737 | i 127,737 | i 116,617 | 120,496 | s | 1,222 [ | 1,222 [ | e 127,737 | i | e 0 11/15/2015
05990H AA  1[BAFC 2010-R2 1A1 SEQ SSNR CSTR.......cccovvrvrnee [ s 01/26/2013| MBS Paydown 0.870448151........ [ .cccovvvervvvererinnns | crrerennn.628,264 | oo 628,264 | ........... 630,620 | ............ 627,426 | ..ovovvvevrvrvees | e 2,488) [ oo | evereennd(2,488) [ i | e 628,264 | e [ (1 I 3,141 |08/26/2037
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR.......ccevvrmurns | verer 02/26/2013| MBS Paydown 0.843282813....... | .cccovevvververivernnne | wrveeennnn.543,307 | e 543,307 | oo 545344 | ............ 542,582 | ..ovvvvrrerinen | vereeennd(1,992) [ oo [ vveeend(1,992) [ oo | e 543,307 [ s [ (V1 I 5,433 |08/26/2037
05990H AA  1[BAFC 2010-R2 1A1 SEQ SSNR CSTR.......cccovvvrvrnes [ s 03/26/2013| MBS Paydown 0.81408633......... [ ..ccovvvervvrrererinne | crrereen 583,930 | oo 583,930 | oo 586,119 | .coovvvenee. 583,151 | v | oo ,175) [ [ e @,175) [ | 000000000583,930 [ oo [ (V1 I 8,758 | 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........coccoree | veves 01/26/2013| Pass-Through LOSS........ccvcveerer | coveeerenrrnerinerennee | eeevmneiennrnerirerenens | woverenneneeB2,7TT | 038,070 [ o | v [ erverinenneninnes | overvenneennne | verrerinennneen0 [ [ | e | oo [V I 314 |08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.........ccoconse | vever 02/26/2013| Pass-Through LOSS........ccucvverer | corernerermrineninenennee | eevmmemnnnnerneneinens | ennrennenee D107 | iiiiii029,35 [ e | e [ erverineinnninnee | onernennneennne | ovevnesinnennnenn0 [ [ | e | oo (V1 I 511 |08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........cccoonee | vever 03/26/2013| Pass-Through LOSS..........cccveres | corveerennrnerireneinee | eevvmneennnnerreneinens | eoverreneenni 28,283 [ iiiiiicicc 15,088 [ oo | e [ erverinesnennnne [ | vevveninennen0 [ [ | e | oo 0 08/26/2037
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.. 01/26/2013| Pass-Through LOSS.........cceveeees [ corvnrrnnirnienieienes [ ceveeimnsninsneniens | evverrrennnen33, 107 | ciiiieninnn 2,003 | oo | covnriensnieiiens | eeversnissnieniens | cevvssssssnienes | cvesenssenienieens0 | voveresienienns [ everieresisssiessniens [ onvvssissenns | veves 0 08/26/2036
05990H AT  0[BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.. .102/26/2013| Pass-Through Loss. 0 08/26/2036
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.. 03/26/2013| Pass-Through Loss.... . 10,270 |.... co | e [ | oo |0 | | e | s | e 0 08/26/2036
06423A AS 2| BANK ONE CORP 5.2501/30/2013........cconvvvrmerrnnns [ v 01/30/2013| Maturity 100.0........ccvvvereernrrernns | cevrrerrrrenivensseirnes | eeernn4,000,000 | oo 4,000,000 | ......... 3,968,760 | ......... 3,999,683 | ...ovvvcrverins | o317 s | 317 e | s 4,000,000 | ..ooovrrrrrrrns [ e 0 01/30/2013
07325N  CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41..........ccouveverire | veves 01/28/2013| MBS Paydown 0.38809809......... 30,564 | ..o [ 0 02/28/2041
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........ovvvvrevncs | s 01/28/2013| MBS Paydown 0.38809809......... 20,376 | oo [ e 0 | e 93 | 02/28/2041
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........oocovvrevrncs | s 02/28/2013| MBS Paydown 0.38238899......... 17127 | [ e (V1 I 157 |02/28/2041
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........oocovvrevrecs | s 02/28/2013| MBS Paydown 0.38238899......... 11,418 [ oo [ [V I 104 |02/28/2041
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........oecovvrevrenes [ e 03/28/2013| MBS Paydown 0.37202196......... 31,101 | [ e (V1 IO 425 |02/28/2041
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........coocoverevrrnes | s 03/28/2013| MBS Paydown 0.37202196......... 20,734 | oo | e 0 02/28/2041
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027. 01/20/2013| MBS Paydown 0.966851957.. 49,044 | .o | e 0 09/20/2027
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027. .102/20/2013| MBS Paydown 0.95863157 49,322 0 09/20/2027
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027. 03/20/2013| MBS Paydown 0.953076014.. 33,333 | oo | oo 0 09/20/2027
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37.......ccccc. | venee 01/25/2013| MBS Paydown 0.50962297......... KX 28 I I 0 7 |04/25/2037
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37......cccc0. | vovee 01/25/2013| Pass-Through LOSS.........ccvuveeeres [ covrnrrnerinrnnreninnes [ rererrnninerisnnenens | o2y 504 | i 1,526 | o | e | e | vevnvennsnseenns | cvernennnnnnneen0 | e [ [ | v 0 6 | 04/25/2037
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37.......cccc0. | vonee 02/25/2013] MBS Paydown 0.50878141......... | ccceveeeenermernenernee | vevrnrernerieneniB3 | i3 | 258 | 852 | s | e (T76) | s 433 | oo | s 0 2 |04/25/2037
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073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37......c.ccc.. | . 02/25/2013| Pass-Through LOSS........cccucveerer | coverneremernenneninnee | eeermernsernernenennees | eevnennneennen 713 | i 1,019 | i | e [ e [ e (V1 I OO I 0 8 | 04/25/2037

073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37.... 03/25/2013| MBS Paydown 0.50494063 TN 5 1,194 O 0 8 | 04/25/2037

073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37 .1 03/25/2013| Pass-THrough LOSS..........ccveveres | verereermresnirernninnnns | cerevverssnsnsiessenins | sevmsssennnnnens 196 | cvieviveininnee 117 | e | e | evvrsneesiinnnns | veene 0 0 1 |04/25/2037

073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36.... 01/25/2013| MBS Paydown 0.038508............. | ceceeereeneermerneernes | wernrrinnecnni2s292 | v 2,292 | e 1994 | 2,084 | s [ e [ 0 2,292 | oo | e 0 5 108/25/2036

073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36............. | v.ec. 01/25/2013| Pass-Through LOSS..........cccvveres | voreenereemrrnerinenernee | evevnnviennrnernennnees | ervvveerernneeed90 |26 | e | e [ e [ e (V1 I IO 0 1 108/25/2036

073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36........cc... | ... 02/25/2013| Pass-Through LOSS........ccueveeres | coverneremernenieninnee | weemerinnernenineniinees | eevnernsennennn 288 | 213 | i | cevrveneniinees [ e [ e (V1 I S 0 1 |08/25/2036

073871 AX  3|BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36............. | v.ece 03/25/2013| Pass-Through LOSS.........cceveveres [ covrvrinernrinenninnns [ v | vves 74 B5 [ v e [ e [ (V1 I IO I 0 0 | 08/25/2036

073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.............. | ..... 01/25/2013| MBS Paydown 0.21274233......... | ccceovevvvermernerirens | cornerineennsd 43,548 | ..o 43548 | .o 32,552 | oo 32,869 139 |..... 139 | oo . 43,548 v | e (U IO 22 | 10/25/2034

073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034............. | ..... 02/25/2013| MBS Paydown 0.20940809......... | ceceeeeerremeinerirnne | cerneeineenas 50,014 | ccovvrrnen. 50,014 | oo 37,385 | oo 37,749 | oo | e 1,916 [ v | e 1,916 [ . 50,014 IO 0 | v 50 | 10/25/2034

073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034............. | ..... 03/25/2013| MBS Paydown 0.20868395......... | cccerverrvnerierirens | cerreieriendd 40,862 | .....ccovvne 40,862 | ....ccoooone 30,544 | ..o 30,842 454 | ... 454 | .o . 40,862 OO 0 | s 62 | 10/25/2034

07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38........ccocoones [ vonee 02/12/2013| MBS Paydown 0.0.........cocuuerereee | ovrermeererienineennns | evverineees 286,523 | ..cooonen. 286,523 | ............ 290,862 | ...ovvvne 494,052 | oo | i 4,322 | oo [ e 4,322 | . 286,523 OO 0 2,661 |04/12/2038

07388L AC  4|BSCMS 2006-PW13 A3 SEQ 5.518 09/11/2041........ |..... 03/11/2013| MBS Paydown 0.873300764....... [ ..ccooerverrvrnrireinnes | crrvrenn 190,049 | ........190,049 | ... 156,790 | oo 184,941 | i | s 1,755 | v | v 1,755 [ e [ e 190,049 SO 0 2,622 [09/11/2041

07388R AC  1[BSCMS 2007-PW15 A3 SEQ 5.309 02/44.... .|01/11/2013| MBS Paydown 0.485265607... 256 285,342 0 ... 1,262 |02/11/2044

07388R AC  1[BSCMS 2007-PW15 A3 SEQ 5.309 02/44.... 02/11/2013| MBS Paydown 0.442663553 344 | s | s 340,816 IO (V1 I 3,016 |02/11/2044

092019 AA  6|BLACK 2005-2A A CLO FLT 01/07/2018 FB.............. R.. [01/07/2013| MBS Paydown 0.760296536....... | ...cccovvrrerrvrinerenns | rernnnnn 306,523 | ...........306,523 | ............286,024 | ..........293,153 | .o | v (1,837) [ v | v (1,637) [ v . 306,523 IO I (1 I 468 | 01/07/2018

09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018........cccvvovvrers | coree 01/15/2013| MBS Paydown 0.28251884......... | .cccoueervermernernnee | veervernnernni2y866 | i 2,568 | o 2,459 | 2485 | s [ e [ (V1 I 2,566 | (1 I 13 |01/15/2018

09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018.........ccccovvvenns [ e 02/15/2013| MBS Paydown 0.278585872....... | ccccooveerrvrnrinmennes | evrnrrinnenen 3,933 | 3,933 | i 3,769 | 3762 | s [ e [ (V1 I 3,933 O 0 | v 39 |01/15/2018

09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018........cccoovvrers | verne 03/15/2013| MBS Paydown 0.275581038....... | .cccoovvevrrverrerernee | eeerverrneenn 3,000 | i 3,005 | 2,880 | i 2,875 | s [ e [ e (1 I 3,005 v | (V1 IO 45 [01/15/2018

09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........coovvrers | o 01/15/2013| MBS Paydown 0.54576917......... | ceceveeermeernenneeirnee | weernernnneesB,T10 | i 5,710 | 5,710 | 0252 | s [ e [ e (V1 I 5,710 IO (V1 IO 35 [12/15/2029

09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........c.cccouverurns [ v 02/15/2013| MBS Paydown 0.544326704....... | .cccoocvevrreverrerrnee | eevvervencee 1,212 | i 1,212 | e 1,212 | 318 | s [ [ (V1 I 7,212 IO I 0 | v 89 | 12/15/2029

09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........coovvrers | o 03/15/2013| MBS Paydown 0.542831755....... | ccccovveevermernenrnee | weernerrnens HATD | e TATS | e TATS | 330 | s [ e [ 7475 S 0 12/15/2029

10330 AD 0(BOYD GAMING A REV L+350 12/17/2015 .| 02/15/2013| Paydown 100.0 72,072 0 . [12/17/2015

10330 AD 0[BOYD GAMING A REV L+350 12/17/2015... 03/08/2013| Paydown 100.0... 36,036 IO 0 . |12117/2015

10330 AD 0[BOYD GAMING A REV L+350 12/17/2015........cccouves | veves 03/15/2013| Paydown 100.0.........coocvvererneenes | cevrrreireriseiseiinns 36,036 IO (V1 I 12/17/2015

111320 AG  2|BROADCOM CORP 2.50 08/15/2022...........cccrnvveenne | cevee 01/23/2013| GOLDMAN SACHS & CO......ccov. | coverrveerrrerierirene | v 4,924,200 | ......... 5,000,000 | ........ 4,962,750 | ......... 4,963,982 246 |..... 246 | .o | e 4,964,228 | ....ooovvovirrne | oo (40,028) | ..... (40,028) ...... 56,250 |08/15/2022| 1FE......

12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018.........ccccoovvrveree | vener 01/02/2013| Sinking Fund Redemption 100.0. | ......ccvvevereverneenns | corverirenns 165,032 | cooovvrennee 165,032 | cooovereneee 151,371 | v 149,843 | oo | i LT [N IS LT [T IS 165,032 v | e (V1 I 5,141 |07/02/2018| 1FE......

12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20...........ccoccmurene | veres 01/02/2013| Sinking Fund Redemption 100.0. | .....cccvrvvereneians | corverirnes 279,104 | ..o 279,104 | ........... 309,133 | coovvn. 281,668 | ...ovvcveerinens | v (G T I (43) [ e . 279,104 IO (V1 I 9,992 |01/02/2020| 1FE......

12189P AJ  1|BNSF 01-1 TRUST 6.727 07/15/2022..........cccosvverree | veves 01/15/2013| Sinking Fund Redemption 100.0. | ......cccvevererernrenns | crvverirenns 106,882 | ..ocvevee 106,882 | ..oocveveee 125,898 | ..ovvvrne 115,926 | oo [ e [CC10) TSRO IO (80) [ +ovverererreine | e 106,882 OO 0 3,595 |07/15/2022| 1FE......

12189P AL 6|BUR NTH/SAN FA 5.943 01/15/2022........ccccovvermerns | veres 01/15/2013| Sinking Fund Redemption 100.0. | .....cccovrenrvnerrens | cernerrneenas 31,699 | oo 31,699 | oo, 31,699 | oo 31,709 w0 [ (V1 I . 31,699 IO (V1 I 942 |01/15/2022 1FE......

12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039........ccccovvvs | ceree 01/15/2013| MBS Paydown 0.986257692....... w0 (V1 I 8,115 IO I (01 I 35 [11/15/2039| 1FE......

12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039 02/15/2013| MBS Paydown 0.985235875.. 20 0 8,175 IO 0 11/15/2039| 1FE......

12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039. .103/15/2013| MBS Paydown 0.98421033 w0 0 8,204 0 11/15/2039

12479K  AA  0[CAUTO 2012-1A A ABS 4.70 07/01/2042 01/15/2013| MBS Paydown 0.993042553.. 0 0 4,681 v | 0 07/15/2042| 1FE......

12479K  AA  0|CAUTO 2012-1A A ABS 4.70 07/01/2042.........cccouuver | veves 02/15/2013| MBS Paydown 0.99186383......... 0 (V1 I 4,715 OO (V1 IOV 36 |07/15/2042| 1FE......

12479K  AA  0|CAUTO 2012-1A AABS 4.70 07/01/2042........cccovvcres | orer 03/15/2013| MBS Paydown 0.990680851....... 0 {1 [ I 4,732 v | (V1 IO 54 |07/15/2042| 1FE......
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12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027.........ccorvvernvene R.. |01/25/2013| MBS Paydown 0.975.................. (V1 I 33,333 | oo | (V1 IO 96 |10/25/2027| 1FE......
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027.... R.. |02/25/2013| MBS Paydown 0.966666667 0 KX T I o 0 10/25/2027| 1FE......
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027.... R.. | 03/25/2013| MBS Paydown 0.958333333.. 0 33,333 0 10/25/2027
12480W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30.......ccccvvvee | evee 01/25/2013| MBS Paydown 0.862542571....... [ .cccoveverrernererinnes | corveerereeeneh 808 | 4,408 | 3,879 | 3,963 | e | e 14 i [ 14 4,408 | .o [ 0 08/25/2030
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30..........ccocvene | covee 02/25/2013| MBS Paydown 0.848938021....... | .cccovvvvvrvmerverrene | cevvrrrenee 11,156 | et 11,156 | 9,817 | 10,031 | s [ veiieneecnB0 | s | e (610 11,156 [ ovvvvveveiiens [ e 0 | s 62 | 08/25/2030
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30........c.ccocvene | cevee 03/25/2013| MBS Paydown 0.841966438....... | .cccooervvvrenernerrnee | evvnerrnnnenne B TAT | i BT | 5,031 | e 5,140 | s [ DT s | i 51 | s 5,717 | v | e (V1 IO 46 |08/25/2030
1248MB AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37.......cccco. | ve. 01/25/2013| MBS Paydown 0.012153295 (1 [ OO ISR 142,168 | .ooovvvviees [ (V1 I 885 | 02/25/2037
1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 02/25/2013| MBS Paydown 0.009288522 (V1 ISP ISP 152,437 | oo | e (VN I 2,406 | 02/25/2037
1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37.......c.cce. | .. 03/25/2013| MBS Paydown 0.005962447 (1 [ OUTOTORIOPOTRN ISR 176,984 | oo | s [V I 4,276 | 02/25/2037
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 01/20/2013| MBS Paydown 0.375729716 (V1 I 19,928 | ..o | e 0 | v 53 | 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 01/20/2013| Pass-Through LOSS...........ccccvenne (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO (V1 IO 94 |06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 02/20/2013| MBS Paydown 0.347705658.. (1 [ ST ISR 125,116 | covvvvvvvieens [ e 0 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. .| 02/20/2013| Pass-Through Loss.... 0 0 06/20/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 03/20/2013| MBS Paydown 0.347283104.. .1,804 0 2,958 | .overeeierienns | e 0 06/20/2036
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 01/25/2013| MBS Paydown 0.866206629....... [ ...ccocovurvvrrvrrerinnes | wrennrnn. 260,304 | ............260,304 | ............ 228417 | oo 272,026 20,395 | .o 260,304 | ..ooovvverirres | e 0 01/25/2037
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | .o... 01/25/2013| Pass-Through LOSS........cccucveerer | covererenmerneninerinee | weeneennseinersneneinees | eonveennenend5, 743 | 80,139 | e (V1 SUOURORORTORN PRI VPRSPPI PO 0 01/25/2037
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ..... 02/25/2013| MBS Paydown 0.842389502....... [ .cccoveverevnererinnes | crrereenni 292,529 | o0 292,529 | oo 256,694 | ....occe... 291,610 [ .o | 024,309 | oo | v 24,309 | .o 292,529 | .ovvvviierinns [ 0 01/25/2037
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 02/25/2013| Pass-Through LOSS..........ccveeeer | voreeerermrrnerirerenee | weeneeiesernerneninees | eonerereeeeni39,802 [ e 31,197 | s (V1 SUOOROOTOSPORN PTOPPORPTORPTORRPOOROTR VPRSPPI OO 0 01/25/2037
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37.......... | ..... 03/25/2013| MBS Paydown 0.828424786....... | ..ccccorurvernrrerinis | crvrrenn 168,198 | (i 168,198 | oo 147,594 | 170,980 | o | vevreieeeene(308) | s [ e (305) [ .overreererrnes | e 168,198 | ..ooovvvvvviiens | e 0 01/25/2037
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 03/25/2013| Pass-Through LosS...........ccc....... 0 [ | e | e [ s 0 01/25/2037
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 02/25/2013| MBS Paydown 0.509179028 21,532 | v [ 0 09/25/2037
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37 .103/25/2013| MBS Paydown 0.500843448.. 37,899 0 09/25/2037
12544B AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 03/25/2013| Pass-Through LOSS.........covveveres [ covernerneirnrnnireienes [ revnrersnneinsnnnninnes | cervsrnenienenedy 7T | vviviierireen 2857 | o | cviveiinnsniniiens | ceversnnnninnnns | vevivenssssnienes | cverennsninninen0 | voversrieniens [ eonrierssnninnnnns [ oneeeesnnns | veens 0 09/25/2037
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........covveurreerenne | cevee 01/15/2013| MBS Paydown 0.429369639 (V1 I 76,295 | ..ovvvvvrinnins [ e (1 I 575 | 08/15/2020
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........ccovreereerrene | cevee 02/15/2013| MBS Paydown 0.419086376 (V1 PRI ISR 108,386 | ....ovvvvverrens | e (V1 I 1,635 {08/15/2020
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........cverererermrrene | conee 03/15/2013| MBS Paydown 0.408779746 (V1 PRI ISP 108,632 | ..o | e (V1 I 2,458 |08/15/2020
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........ccccvees | ovee 01/25/2013| MBS Paydown 0.363270817 {1 [ IO 43,972 | oo [ (V1 I 227 |02/25/2030
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........cccceve. | oo 02/25/2013| MBS Paydown 0.357549643....... | ..ccocervvrverrncernee | cevrerenenn30,625 | 30,625 | 131,353 [ 31,103 | s | e (22) [ v | e (V23] - 30,625 | ..o [ [V I 316 | 02/25/2030
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........cccceve. | e 03/25/2013| MBS Paydown 0.350722649....... | ..cccocervevmmrrncrnes | covirernenn 36,545 | 36,545 | i 37,413 | BT, | i | e (48) [ | s () 36,545 | ..ooviierinnins [ e (V1 I 566 | 02/25/2030
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037........ccovverere | vorer 02/25/2013| MBS Paydown 0.891747456....... | ccccoovvvrvrmrrinerirnne | wvnrrennnn 133,169 | 133,169 | i 131,546 | it 131,546 | s [ vriiiernn39 | | s 39 [ | s 133,169 | oo [ e 0 10/25/2037
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.........ccovvreree | e 03/25/2013| MBS Paydown 0.852075341....... | .cccovevevvrvverirerrnee | worrernernn 329,279 | 1000000.329,279 | .0000.325,265 | .viir0325,265 | oo | e 1,057 | s | s 1,057 329,279 | e [ s 0 10/25/2037
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/18/2026.. .101/18/2013| MBS Paydown 0.876313052.. 3 83,920 0 10/18/2026
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/18/2026............... | ... 02/18/2013| MBS Paydown 0.867885712 4)].. 84,273 | oo [ 0 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/18/2026............... | ... 03/18/2013| MBS Paydown 0.860226708 L0 76,590 | .ooovvvverinnins [ cenne 0 10/18/2026| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.........covevrvvres | ores 01/18/2013| MBS Paydown 0.930751775 (V1 I 37,480 | .o [ e (1 I 131 [06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027........ccovvvvrvreres | cenee 02/18/2013| MBS Paydown 0.921501471 (V1 I 37,001 | oo [ e [V IO 260 |06/18/2027| 1FE......
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125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027 e 03/18/2013| MBS Paydown 0.913726423 0 0 31,100 IO (V1 I 327 | 06/18/2027| 1FE......
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......c0ce. | coree 01/25/2013| MBS Paydown 0.393307.......cccc. | coverevrermerrmnrnnernes | evrnrrinnnee 1,825 | e 1,825 | 1,223 | et LTAT | s [ [ 0 1,825 | .o [ e 0 9 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.. I 01/25/2013| Pass-Through LOSS...........ccveees [ corerevnrrneeenirerinns [ cevneerernneneieneenes | cevverienenneee L0 | cvinriveiiencecee D17 | | v | e | e 0 B 0 4 102/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccce. | cerne 02/25/2013| MBS Paydown 0.389095933....... | ccccovvreenrrmerneeirnee | eeernernnennni2y853 | 2,853 | i 1,913 | 2,835 | s [ [ (V1 I 2,853 O 0 | oo 27 [02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. [ ..uce 02/25/2013| Pass-Through Loss............cc....... 1358 [ v 10 [ [ | e [ (V1 I IO 0 | v 13 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......ccccce. | curee 03/25/2013| MBS Paydown 0.383327822....... | ccccouvrervernerrerrnee | weernernnnnnn 3,984 | 3,984 | 2,671 | 3,883 | s [ e [ (V1 I 3,084 S 0 | e 57 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccee. | voree 03/25/2013| Pass-Through LOSS..........cccvveres | coreeneriemninerireninns | eevnnniennineinennnnns | e T84 il 1198 | s | e [ v [ e (V1 SO PRURPORPTORPPURPUOOIR IUSUTPTRTORPOO BOSON 0 02/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | ..... 01/25/2013| MBS Paydown 0.632618696 721 |.... 721 26,903 e | 0 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | ..... 01/25/2013| Pass-Through LOSS........c..eeveerer | covernerenmeineeineeinnes | cevmeeinseinernnninnnes | eevnernnennen AT | 8,703 | s | e [ e [ e (V1 I v [ (V1 IO 35 |04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | ..... 02/25/2013| MBS Paydown 0.629412515....... | .ccccovvvvvrrverrnrrnne | vevrnenee 12,792 | i 12,792 | 009,937 [ i 12474 | i | s (1) ] TSSO I (1) ] - . 12,792 IO I [V I 123 | 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | ..... 02/25/2013| Pass-Through LOSS...........cccceenne 516 | e | e | e | e (V1 I OO (V1 IOV 31 |04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | ..... 03/25/2013| MBS Paydown 0.621463207....... [ .cccovvrvrerrrmrverinns | vrvrernneeen 32,613 | 032,613 | 025,334 | 030,927 | i | e000e0i2,025 | e 32,613 IO I 0 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | ..... 03/25/2013| Pass-Through Loss.... 7,133 0 04/25/2037| 1FM.....
12629H AA 6| CSAMF 3A A1 CLO FLT 09/01/2015 FB.....cc.oovvevnvcne R.. |03/01/2013| MBS Paydown 0.109199747 1,556,007 ,556,007 1,517,107 | ... 1,530,509 | ..vvocervvrrvers | 000 16,030 [ oo | 16,030 [ oo | e 1,556,007 IO 0 09/01/2015| 1FE......
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... | ..... 03/26/2013| MBS Paydown 0.974817806....... [ ..ccovvrererrvrerernnes | crrvrerenns 498,902 | .....ev. 498,902 | ...cooou.. 498,902 | ... 497,715 | oo [ v (U] ) ST [N (UE) | T IS 498,902 IO I 0 10/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 01/26/2013| MBS Paydown 0.918233449....... | .cccovrvnevrieerneenns | cerverirenes 220,944 | ............ 220,944 | ............ 221,230 | covrrrnee 212,250 | .oovvevereriieenn | e ((1515) ) T ISR (568) | vevrrrerrins . 220,944 OO 0 11/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 02/26/2013| MBS Paydown 0.892383994....... | ..c.covvvverinrirneinns | cvreerienns 137,476 | .o 137,476 | oo 137,654 | coovvenne 132,066 | ..ooovvrrrinriens [ v (V57 ) IR SO (257 ) [ IS 137,476 IO 0 11/26/2035| 1FM.....
12641P  AX  2|CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 03/26/2013| MBS Paydown 0.869130495....... [ ..cccoovuvvvrverinns | creerrern 123,670 | o 123,670 218,803 [ | e (202) [ oo [ e (207 ) ISR IS 123,670 v | 0 11/26/2035| 1FM......
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 01/26/2013| Pass-Through Loss.... ..102,231 0 0 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 02/26/2013| Pass-Through LOSS...........cccveres | coreeeevnnrinerierennne | svvvvnrinsinenieninens | cevnenes 235 [ coveriieiienrenB5 | e | e [ | 0 e 0 2 |11/26/2035( 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... | ..... 03/26/2013| Pass-Through LOSS........ccevereres | coveeeevmernenineenes | seevssriserssenieninens | coveessenenn 28,326 | oo 7,890 | e | cevvnerienineens [ e | e (V1 [T v | e 0 | v 389 |11/26/2035( 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 01/26/2013| MBS Paydown 0.077891356....... [ ..covevrervernrrnerinins | vrvreererinns 20,162 | .ovovverns 20,162 | coverrirens 20,162 | vovevrrnen 20,060 | ..oocverrerriinns [ e | e (V1 I . 20,162 IO (V1 I 78 | 04/26/2036| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 02/26/2013| MBS Paydown 0.073930904....... | .cccovvvrrvrrerererenee | vevrirerneiannd 6,948 | oo 6,948 | oo 6,948 | oo (X T RN IR LV [T ISP LV - 6,948 OO (V1 IO 49 |04/26/2036| 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 03/26/2013| MBS Paydown 0.070113642....... [ .cccovveveernererinns [ correrereeeend8,897 | 8,697 | 6,697 | 8,683 | o | e 40 | o | e 40 6,697 IO (V1 IOV 63 | 04/26/2036| 1FM.....
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 03/26/2013| Pass-Through Loss e 0 5 |04/26/2036( 1FM.....
12641P CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 01/26/2013| MBS Paydown 0.0.........ccceevivrees | vorernermmrnnerineniens | cerneeiseennd 65,402 | ...oovevenee 65,402 65,402 v | e (V1 I 166 | 10/26/2035| 1FM.....
12641P CM 4 |CSMC 2009-6R 10A2 SUB SSUP CSTR 10/26/35.... | ..... 01/26/2013| MBS Paydown 0.206998942....... | ....cccoovevverinrians | crveri 613,783 | ............ 613,783 | .o 813,783 | 1o 812,535 | s [ virieennd(25) [ [ ereeineecn(25) [ | e 613,783 OO IO 0 e 1,561 |10/26/2035| 1FM.....
12641P CM 4 |CSMC 2009-6R 10A2 SUB SSUP CSTR 10/26/35.... | ..... 02/26/2013| MBS Paydown 0.0.........ccuvuerereee | ovrerrrrrerienersenins | eveverirenns 160,217 | cooovvveenee 160,217 | e 160,217 | 10 159,892 [ oo | e 1,898 | s [ e 1,598 | s | s 160,217 OO [V IO 815 |10/26/2035| 1FM.....
12641P CN 2 |CSMC 2009-6R 10A3 SUB SSUP CSTR 10/26/35.... | ..... 02/26/2013| MBS Paydown 0.53561252......... | cccoveeeereerneenernnne | wrnrennnnn 319,499 | i, 319,499 ...319,499 IO 0 10/26/2035| 1FM.....
12641P CN 2 |CSMC 2009-6R 10A3 SUB SSUP CSTR 10/26/35.... | ..... 03/26/2013| MBS Paydown 0.0.. ..368,501 .368,501 | ..o | e 0 10/26/2035| 1FM.....
12641P CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... | ..... 03/26/2013| MBS Paydown 0.89859794 ....95,926 95,926 | oo | oo 0 10/26/2035| 1FM.....
12641P CS 1 |CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 01/26/2013| MBS Paydown 0.659841801....... | .cccvvvrrrrnrinrians | crverirnns 460,776 | ..cooovv. 460,776 | ............ 460,776 | ...cooou.. 459,692 | ....ooverivins | i (K7} N SO (RKZ) ) I IS 460,776 IO 0 01/26/2036| 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 02/26/2013| MBS Paydown 0.630433214....... | ccccovvvveriereneenns | crvverirenns 439,736 | ..o 439,736 | ..ooorene 439,736 | ..oovvrne 438,702 | ..o | v (V2555) 1 [T ISR (255) | cevevrevnerrnens | ereerirenns 439,736 v | e 0 01/26/2036| 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 03/26/2013| MBS Paydown 0.60172081......... | cccceervrrerrererneenns | cererirenas 429,326 | ...coonee 429,326 | ............ 429,326 | ....coonc. 428,317 | oo | v (L1 IS IO (R1SK) ) [T ISR 429,326 OO 0 01/26/2036| 1FM.....
12641P CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 01/26/2013| MBS Paydown 0.952313365....... | .cccoovvvvreviriverrens | wernennnn 371,685 | e, 371,685 | oo 370,975 | i 370,411 | s [ e (16) | e | e (16) [ | i 371,685 IO I 0 04/26/2035( 1FM.....
12641P CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 02/26/2013| MBS Paydown 0.92334285 ..595,025 595,025 0 04/26/2035| 1FM.....
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12641P  CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 03/26/2013| MBS Paydown 0.903304089....... [ ..ccccorurvervrrerinns | covvree 11,576 | i 411,576 ..411,576 IO 0 04/26/2035| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 01/26/2013| MBS Paydown 0.61155943 ..156,201 156,201 | .ovovvvcvvieens [ e 0 07/26/2037| 2FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 02/26/2013| MBS Paydown 0.590397989....... | .ccoveververververirnne | wrvrennnnnn231,299 | i, 231,299 231,299 IO 0 07/26/2037| 2FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 03/26/2013| MBS Paydown 0.584897452....... [ .cccocvvivveermrveriens | vrvrrnnnnn80,122 | i 60,122 | oo 60,034 | ..coovvnne. 59,894 B 6 | . 60,122 IO 0 07/26/2037| 2FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccouee | vevee 01/26/2013| Pass-Through LOSS...........cuveeres | vorerrriniinerineniens | cevvneesnnnissninenienes | vevineenns 179,641 | oo 140,333 | oo | s [ s | e (V1 I OO 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccccvuv. | vere 02/26/2013| Pass-Through LosS...........ccc..uu.. 600 | oo 52,808 | oo | e | e | e (V1 I S 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccccovvv. | s 03/26/2013| Pass-Through LOSS..........coveeres [ covrnernerinnnererinnes [ rererrsnneisnnenens | eevvrirnnnnen 16,539 | 012,920 | oo | e | e | vevvernsnsenenns | cvernrnnnnnnneen0 | v [ [ | v 0 07/26/2037| 1FM.....
12641Q AN 2|{CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 01/26/2013| MBS Paydown 0.899901477 e . . . 215,278 | oo [ e (191) | covererererrinine e | 275,924 IO 0 11/26/2035| 1FM.....
12641Q AN 2 |CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 02/26/2013| MBS Paydown 0.869998312....... | cccovvererrerineians | cerverienes 381,265 | ............ 381,265 | ..ooocvenee 381,265 | ............ 380,373 | .o | e (6722 ) ISR SO (K722 ) ISR I 381,265 IO 0 11/26/2035| 1FM.....
12641Q AN 2|CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 03/26/2013| MBS Paydown 0.844486783....... | ..ccoovverierenrenns | crverienns 325,272 | oo 325,272 | wocvernee. 325,272 | oo 324,510 | .ovvververieens | e (214) | oo | e, (PAT)) - . 325,272 OO 0 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............c.. | ... 01/26/2013| Pass-Through LOSS...........cccoeuu.. 627 | i 28757 [ e v | e [ (V1 I OO 0 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.... e 02/26/2013| Pass-Through LOSS.........ccouveeres [ covrnernernninenerinnes [ eornrrnnneisnneiens | evvvrrnnnnnn86,622 | ciiiii0050,908 | oo | veverivnnereninne | vernrnnnnnnn(29) | vovrvenvvinerenins [ evvrriviinnene(29) | o v [ | vevee 0 11/26/2035| 1FM.....
12641Q AS  1|{CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 03/26/2013| MBS Paydown 0.87574514 ...1,633 43,614 0 11/26/2035| 1FM.....
12641Q AW 2 |{CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 02/26/2013| MBS Paydown 0.990727759 216,616 | oo [ e (56) [ [ (58 [ e | e 217,014 IO 0 09/26/2035| 1FM.....
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 03/26/2013| MBS Paydown 0.962998918....... [ .cccovvrvervrnrererinnes | crrvrrrrennd 648,987 | ............ 648,987 | ............ 648,987 | ............ 647,794 | oo | rrrieeeen(895) | o | eerernecnnn(895) [ o [ e 648,987 IO I 0 09/26/2035( 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 01/26/2013| MBS Paydown 0.169678216....... | .cccevrvrerrrereneennns | crrerienns 159,995 | ...ocoveneee 159,995 | ..ovvvvneee 159,576 | ..oovvvrne 156,689 | ..ooovvvveverins [ cvrrreennn D43 | s [543 | | s 159,995 OO 0 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 02/26/2013| MBS Paydown 0.161656442....... | ..c.coovevrrrnrrneinns | coverirenes 151,571 | v 151,571 | v 151,174 | e 148,440 | oo | o520 | s | e 520 | | s 151,571 IO 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 03/26/2013| MBS Paydown 0.153646713 SAAB2T | | D26 [ [ D26 [ [ 151,344 v | 0 12/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36..........coocreve [ e 01/26/2013| MBS Paydown 0.43570121 ..(5,994) 4,417 0 05/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36. N 02/26/2013| MBS Paydown 0.43402844 v (5,448) | oo 4,015 IO 0 05/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36..........cccocrevne [ e 03/26/2013| MBS Paydown 0.429888478....... | .cccovevrvernerinernnne | wvvnerrnenennn 9,936 | 9,936 | 8,248 | i (13,484) [ oo 9,936 IO 0 05/26/2036| 1FM.....
12641Q CC 4 |CSMC 2009-7R 10A2 SUB CSTR 01/26/36..........cocc. | ovee 01/26/2013| MBS Paydown 0.0.........cccovvvrere | covernmrvmeinerieeines | cevrnreinein 3,762 | v 3,762 | oo 3,762 | oo 3,372 3,762 IO 0 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............co. | oover 01/26/2013| MBS Paydown 0.915775118....... | coveeveveerrnerirerirens | cereeiveennsd 45,699 | ..coovrrrne 45,699 | ...coovvrne 19,021 | oo 29,008 | ..oovvererirerirns 45,699 OO 0 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... .102/26/2013| MBS Paydown 0.857111754 31,830 IO 0 01/26/2036( 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... ....| 03/26/2013| MBS Paydown 0.778648464 e 42,573 | .. 42,573 IO I 0 01/26/2036| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35..........cccoo. | oooee 01/26/2013| MBS Paydown 0.93072049......... | ccccevevrereeeenernns | crrverieens 311,398 | oo 311,398 | ..........311,398 | ........... 310,942 | ..o | v (497) | veverveveneins | s (497) | covereeerrnens | s 311,398 v | e 0 02/26/2035| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.........cc.coo. | e 02/26/2013| MBS Paydown 0.910927068....... | ..c.oevvrrrrereneians | cereerirenes 277,108 | oo 277,108 | ...........277,108 | ........... 276,703 | .o | crrereiinn (10D TN IO (401) | vovevrrrirs . 277,108 IO 0 02/26/2035| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35..........ccoo. | ooee 03/26/2013| MBS Paydown 0.891485405....... | ..ccovvvreverererneenns | crvverirenes 272,183 | oo 272,183 | ...........272,183 | ............ 271,785 | oo | v (K74 ISR S (K140 [— . 272,183 OO 0 02/26/2035| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 01/26/2013| MBS Paydown 0.148474139 144,915 ...144,915 IO 0 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 02/26/2013| MBS Paydown 0.13203895 ..144,150 144,150 0 01/26/2036( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 03/26/2013| MBS Paydown 0.115690498 e 143,390 ...143,390 IO 0 01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 01/26/2013| MBS Paydown 0.389855298....... | ....cccooevrivernnrinns | vrereenenn.55,983 | oo 55,983 55,983 O [V I 280 | 06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 02/26/2013| MBS Paydown 0.384292388 ,855 | i 29,855 29,855 v | [V I 299 |06/26/2037( 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 03/26/2013| MBS Paydown 0.375916492....... [ .cccoevimreevermrrerinns | vevrerennen 44,952 | i 44,952 44,952 OO [V I 674 |06/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 01/26/2013| MBS Paydown 0.334163305 ....29,282 29,282 IO I 0 04/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 02/26/2013| MBS Paydown 0.31826264 ..125,625 ...125,625 0 04/26/2037| 1FM.....
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12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 03/26/2013| MBS Paydown 0.315710944 ....20,160 LAT944 | AT | 2156 | | e 2,156 20,160 | .oovrererrer [ s 0 04/26/2037| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 01/26/2013| MBS Paydown 0.25618019 ..124,556 556 124,556 | | 0 02/26/2036 2FM.....
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 02/26/2013| MBS Paydown 0.249389115....... | cccovevervrrrververrnne | wvreennnn 130,070 | v, 130,070 615 130,070 | s | e 0 02/26/2036| 2FM......
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 03/26/2013| MBS Paydown 0.240461694 907 [ .vvererneinns | e 170,988 | .o | e 0 02/26/2036 2FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 01/26/2013| MBS Paydown 0.972564819....... | .cccoovvvvriveriverinnne | v 26,604 | ... 26,604 | ... 26,604 | e 23,885 | s | e 2,717 | oo | v 2,717 | e 26,604 | ..ooovererer [ 0 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 02/26/2013| MBS Paydown 0.955402497....... | .ccoveevnnrrrnerinernnee | cernerenennn 36,041 | 36,041 | 36,041 | 032,357 | s | s 3,681 | oo [ e 3,681 | .o 36,041 | oo [ 0 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 03/26/2013| MBS Paydown 0.941513543....... [ .cccovvrveevrneireinne | vervrrrnneren29,167 | 29,167 | i 29,167 | i 26,186 | oo | v 2,979 | oo | e 2,979 29,167 | oo [ e 0 03/26/2037| 1FM.....
12641Q EK 4 [CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 01/26/2013| MBS Paydown 0.970616763 493 [ 28,493 | e [ e [ 0 28,493 | .o [ 0 03/26/2037| 1FM.....
12641Q EK 4 [CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 02/26/2013| MBS Paydown 0.952235816....... [ ..ccocovrvrrernrrerinnns | vrvvrerennen 38,600 | coviirinnc 38,600 | oo 38,600 | .ooreerrrn38,600 [ oo | e [ e (V1 I 38,600 |..cocovvrinnis [ e 0 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... ] ..... 03/26/2013| MBS Paydown 0.937360666....... | .....cccccorrrerermrernee | ceerrrnenn31,238 | o 31,238 | o 31,238 | oo 31,238 | e | e | e (V1 I 31,238 | [ 0 03/26/2037| 1FM.....
12641Q FK 3 |[CSMC 2009-7R 3A2 SUB 6.00 9/26/37.........ccocvvrenee [ e 01/26/2013| MBS Paydown 0.777950528....... [ .cccoevrererrerrerinns | vrvvrerenenens 19,556 | i 19,556 | oo 19,556 | .ovovverreiiens | e 0 09/26/2037| 1FM.....
12641Q  FK  3|CSMC 2009-7R 3A2 SUB 6.00 9/26/37..........cccovuvre | venes 02/26/2013| MBS Paydown 0.708970138 23,890 | .o | e 0 09/26/2037| 1FM.....
12641Q FK 3 [CSMC 2009-7R 3A2 SUB 6.00 9/26/37.........ccoevvveee | e 03/26/2013| MBS Paydown 0.66950266 13,669 0 09/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037.........cocoe. | coree 01/26/2013| MBS Paydown 0.438219495....... [ .cccoevververnereriens | cvrreeen 119,228 | 100 119,228 | 116,952 | i 116,309 | e | e | vevnereennnirenns | vernrrenienenen 0 | e [ e 119,228 | .o [ e 0 05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037..........ccoc0. | veuee 02/26/2013| MBS Paydown 0.431003998....... [ ..ccovrrvermrrvmererinnns | crrvrirrenns 116,220 | ..ccvouveee 116,220 | .ocvvnee 114,002 | oo 113,374 | i | e 34 [ [ e K7/ R I 116,220 | .covvvvvvieens [ e 0 05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037.........coce. | vonee 03/26/2013| MBS Paydown 0.413398988....... | ..ccovuvrerrrererneeins | crrverirnes 283,564 | ............ 283,564 | ............ 278,152 | c.ooveene 276,621 804 |..... 804 [ ..o 283,564 | ...cooovrrreries [ 0 05/26/2037| 1FM.....
12642L  AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 01/26/2013| MBS Paydown 0.331922874....... | cccoeeervierneineirens | v 19,352 | oo 19,352 | covverris 19,277 | v, 19,286 [ .o | e [ [T I (V2] P— 19,352 | oo | oo 0 09/26/2037| 1FM.....
12642L  AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 02/26/2013| MBS Paydown 0.322865428 ...10,733 2 P 2 10,733 | oo | e 0 09/26/2037| 1FM.....
12642L AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 03/26/2013| MBS Paydown 0.30990095 15,363 (5) [ .o (5) 15,363 0 09/26/2037| 1FM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.........cccovvrverrverres | covee 01/10/2013| Sinking Fund Redemption 100.0. |. ....16,443 M ] e (1) 16,443 | oo | s 0 10/10/2025| 3AM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.........coccnvvemrrmerrns | cevee 02/10/2013| Sinking Fund Redemption 100.0. 16,528 (3) ] e ()] - 16,528 | ..o | s 0 10/10/2025| 3AM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25.......c.ovorvvmrvevrvrires [ s 03/10/2013| Sinking Fund Redemption 100.0. 16,613 (B[ ... ()] 16,613 | oo | s 0 10/10/2025| 3AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27......coovvvererererrrerres | cenee 01/10/2013| Sinking Fund Redemption 100.0. 12,770 | v 12,770 | e 12,770 | s v [ s (V1 I 12,770 | oo | e 0 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27......ccovvvnerverincrnns | e 02/10/2013| Sinking Fund Redemption 100.0. | . 12,827 | 12,827 | 12,827 | e e | s 0 VX 72 8 I 0 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27......coovvvevereverrrerras | o 03/10/2013| Sinking Fund Redemption 100.0. | . 12,883 | 12,883 | 12,883 | s | s | e 0 12,883 | oo | e 0 01/11/2027| 2AM.....
126650 BV 1|CVSPT TRUST 5.773 01/10/2033.........oeceveverivncns | cenne 01/10/2013| Sinking Fund Redemption 100.0. 10,533 0)]..... [(0)] 10,533 | oo | e 0 01/10/2033| 3AM.....
126650 BV 1|CVSPT TRUST 5.773 01/10/2033........ccovvvvvrvrniecns [ s 02/10/2013| Sinking Fund Redemption 100.0. 10,489 2)] e (V3] [ 10,489 | oo | e 0 01/10/2033| 3AM.....
126650 BV 1|CVSPT TRUST 5.773 01/10/2033..........occervvvervrincns | cenee 03/10/2013| Sinking Fund Redemption 100.0. 10,635 (3)] .o ()] - 10,635 | oo | e 0 01/10/2033| 3AM.....
126650 BY 5|CVS CORP 5.926 01/10/2034..........cccoverevmrrmerrncrnns | cenee 01/10/2013| Sinking Fund Redemption 100.0. | . Mo M. 25,395 | oo [ s 0 01/10/2034| 2AM.....
126650 BY  5|CVS CORP 5.926 01/10/2034...........ococvvmrriverrnrrnns | o 02/10/2013| Sinking Fund Redemption 100.0. (2)] .o (2) 25,521 0 01/10/2034| 2AM.....
126650 BY  5|CVS CORP 5.926 01/10/2034..........coccverermrrrerirvcirnne | cenee 03/10/2013| Sinking Fund Redemption 100.0. | . @] ... 4)]. 25,647 | .o [ e 0 01/10/2034| 2AM.....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036.................. |..... 01/25/2013| MBS Paydown 0.334527736....... | ccccoovvevnrvrmnrnnernes | evrvrrnnnren 2867 | e 2867 | 002,236 | e 2,354 | s [ e [ (V1 I 2,467 | oo | e (01 I 10 | 02/25/2036 2FM.....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036..........cccoove. | veree 02/25/2013| MBS Paydown 0.331627822....... [ .ccccooveevrvererinns [ corvereeennn8,565 | i 6,565 | oo 5,949 | 6,264 | i | e 14 | e | s 14 | e 6,565 | .ovvovvrierienns | e (01 I 51 |02/25/2036| 2FM.....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036..........cocoeee | e 03/25/2013| MBS Paydown 0.331048925....... B (51 I 1,311 | [ e (V1 IOV 15 | 02/25/2036 2FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 01/25/2013| MBS Paydown 0.926030229....... [ ..ccoorvreerrmrrerinnns | corrvvererrneen 1,830 | i 1,830 | i 1,830 | i 2,810 | v | e | e 0 1,830 | v [ 0 8 |05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 01/25/2013| Pass-Through LOSS........ccucveerer | vovererenmernenneninnee | weemeninnernernenennees | cevnernnensene 3,097 | v 3897 | it | cevrverieniineens | coveriineeneninee | e (0 [ USRS USRI RPN DU 0 05/25/2036| 1FM.....
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 21 22
F 11 13 15 NAIC
o Current Bond Desig-
r Prior Year Year's Total Book/ Realized Total Interest/ nation
e Book/ Unrealized Other Than Foreign Adjusted Gain Gain Stock Stated or
i Number of Adjusted Valuation Temporary Exchange Carrying (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ Impairment Change in Value At on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Recognized B./A.C.V. | Disposal Date Disposal Disposal |During Year| Date (a)
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ 02/25/2013| MBS Paydown 0.919361118....... | ccccvveererrnenreeernes | vernrrrnene 1,382 | i 1,382 [ i 1,382 [ 3,391 | s | e [ | e 0 [ 1,382 | v [ [0 [ e 12 |05/25/2036( 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.... 02/25/2013| Pass-Through LOSS..........cccuveres | corveenivennincineniinns | eevvennesniveiieniinnns | eovvennnneennd, 287 [ 5,287 [ s | e [ e [ | veveniesinnnn0 [ [ | | e 05/25/2036( 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .103/25/2013| MBS Paydown 0.9122445........... | ccccovernernerrnennne | vvevnrirneee 1,867 | i 1,667 | e 1,667 | 3819 | s [ e [ 1,667 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.... 03/25/2013| Pass-Through Loss . 5,449 | i 549 [ [ [ [ [0 [ | | [ 05/25/2036( 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... 01/25/2013| MBS Paydown 0.181527475....... | ccccovrvverirerernrinns | cvverienns 116,804 | ............ 116,804 | ..o 97,313 | it 100,876 [ oo | e T80 | e [ v 780 [ | e 116,804 | ..o | cervrriennrinens | e | s 54 105/25/2036| 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... 02/25/2013| MBS Paydown 0.171001969....... | cccevevrerererernennins | crverirenns 175,692 | cooovvrennee 175,692 | vovvereren 146,373 | i 151,734 | | 010,801 | s [ 10,801 | | s 175,692 | ovvocvevrinene | eerrneennniinens | e | s 163 | 05/25/2036| 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33.....cccvvvevrvrvrns 01/25/2013| MBS Paydown 0.044730493....... [ .cccovererrnrnernninens [ cvevrrrnnenenn 1,859 | i, 1,859 | v 1,385 | e 1443 | | i3 | |3 [ 1,859 | oo [ s 1 11/25/2033| 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33........vvervvrrerinne 02/25/2013| MBS Paydown 0.044542546....... | ....cocovurvverireernee | vererneennnnnen 980 | o, 940 | oo 700 | iiiiernn 730 | s [ e [ | v [ 940 [ oo [ 1 11/25/2033| 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33......c.ccvvvvvrrrerns 03/25/2013| MBS Paydown 0.044293719....... [ .ccovererrmrncrnrinens | v 1,244 | i, 1,244 | o927 | 966 | i | v | | e [ 1,244 | i | e 3 |11/25/2033| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. 01/25/2013| MBS Paydown 0.862006513....... | ccccovrvevrrverrnrirnne | ceveverner.60,945 | i 60,945 | ..oiiii0n83,008 | i 52,577 | i | e | e | 0 | 60,945 | ..o [ e 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. 02/25/2013| MBS Paydown 0.854201871....... | cccooverenreemeenernnne | v 121,128 | i 121,128 | it 105,533 | i 104,498 | oo | e 1,272 | e | e 1272 | e | e 121,128 | [ e 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035.... 03/25/2013| MBS Paydown 0.845018588 142,525 | 124175 | 122,957 [ | 09,856 [ | 009,856 [ | e 142,525 | [ 04/25/2035( 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. .101/25/2013| MBS Paydown 0.244589317.. .168,907 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. 02/25/2013| MBS Paydown 0.239863775 AS1217 | 132,882 | 132,598 | s | e 7,255 [ | e 7,255 [ [ e 151,217 | | 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035........... 03/25/2013| MBS Paydown 0.23661811......... [ ecrvrrrerervrerernnes | crrvrirrenns 103,861 | ..covvenee 103,861 | covveerern 91,268 | i 91,073 | i | e 2887 | [ e 2887 | i | 103,861 [ | e 04/25/2035( 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034................ 01/25/2013| MBS Paydown 0.618052966....... | .....vvvrmererevernennns | crverirnns 409,406 | ............ 409,406 | ............ 406,529 | ........... 407,659 | ..o | o236 [ | 2368 [ | 409,406 | s | s 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034................ 02/25/2013| MBS Paydown 0.606332263....... [ ..ccooeverrrrnrererinnns | corveirrinns 142,231 | v 142,231 | oo 141,231 | v 141,624 | oo [ 29 | |29 | | e 142,231 | [ 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034................ 03/25/2013| MBS Paydown 0.577091567....... | .ccovrvrererererneenns | crvverireens 354,836 | ............ 354,836 | ...cooo.c.. 352,343 | ..o 353,321 | oo | errerrnennn308 [ [ e 308 [ | e 354,836 [ s [ 04/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. 01/25/2013| MBS Paydown 0.223890981....... | .cccovvererenernerernee | wvrerrnnnns 133,187 | 133187 | 133,184 | 132,851 | s | e (184) e | e (164) i [ e 133,187 | i | e 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. 02/25/2013| MBS Paydown 0.217026631....... | .cccoevverrverrerrnee | eevrrerenn30,681 | 30,581 | 030,580 | 30,503 | oo | evvverieennne(20) [ o | v 20) e [ e 30,581 | s | e 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.. 03/25/2013| MBS Paydown 0.203849571 258,704 | 58,702 | 58,555 | e | e (B8) [ | e (34) [ | 58,704 | s | 07/25/2034| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.. .101/25/2013| MBS Paydown 0.258966918.. 112,941 05/25/2035( 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.. 02/25/2013| MBS Paydown 0.253753705 104,264 | ... 94,408 | ..oiiii80,593 | s | 5,04 [ | 5041 [ | e 104,264 | | 05/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35................... 03/25/2013| MBS Paydown 0.248293724....... | .ccoocvcvvrvnerinernnee | werrrennn 109,200 | 10 109,200 | oo 98,877 | 84,408 | s | 5,878 [ i | 5,878 [ i [ 10000000109,200 | s | s 05/25/2035| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... 01/25/2013| MBS Paydown 0.278552861....... | ..c.ocvvvrvrerererernns | vevrrreneenn 10,188 | 10,188 [ oiiiii08,993 [ i ecn(4,396) | s | e () [ | (1) [ 10,188 [ ovvveveveirens [ o 5 |01/25/2036( 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... 02/25/2013| MBS Paydown 0.255623089....... | ..c.oceveerrererecernee | corvrerrnenn68,342 | 68,342 | i 48,911 | i (183,561) | o | 000 10,855 [ o | 10,855 [ e 68,342 | .ovvrvrieies | eerrerreireriiens | vvrrnrieeen0 [ e 64 |01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... 02/25/2013| Pass-Through LOSS.........ccceevveres [ orerernervcrnencrini [ erverernessnnnnens | eoveneeeni357,1200 | 245,134 | v | e | e | e | v 0 | e [ [ | e [ o0 | v 337 | 01/25/2036| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... 03/25/2013| MBS Paydown 0.245773375....... | cccccovevveriverrneernee | eevrrreneenn28,527 | viviiencenn28,527 | 19,581 [ s (78,851) | s | e (18,018) [ v | e (18,018) [ e 28,527 | covovvverrienrs | eveerrivnrienis | veverieniienn | i 39 [01/25/2036| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... 03/25/2013| Pass-Through LOSS..........cccvveeer | corereremrenenineeinnes | seenerennernerneneinees | coneennenene 154,235 [ 11000 105,870 [ oo | ceerrenienineens | cerverineeninninnes | evverneninenennen | sverneeennennnnee0 [ [ | e | e | e | s 212 |01/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..........cccovurne 01/25/2013| MBS Paydown 0.330159887....... | ccccovvermrvrmmrrnrrens | ervrnrineeen 10,275 | 10,275 | oriiie0n8,887 [ 08,203 | s | v [ | vevveniinniinnnn0 [ 10,275 [ v | ervvrrerinnnnns [ o0 | s 52 |05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 01/25/2013| Pass-Through LOSS.........cvcveerer | vovereremrrnerineeennee | eeemveensrnenreneinens | eonnrernenne 10,554 | 9,129 [ e | v [ erveriineeneninnes [ overinennneennnes | ovevveninennneen0 [ [ | e | oo 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .102/25/2013| MBS Paydown 0.324846173....... | cccccovvrnernernnernns | evvvnnrrneee 8 TTA | e 8774 | e 1,589 | 08,278 | s [ s [ 8,774 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 02/25/2013| Pass-Through LOSS..........cecverer | coveeerenrrnerinerennee | veemmeiennrnerreneinens | covmernneennen Iy 107 8,200 | ot | cevrveriiesenens [ erverinenneninnee [ eovernenseennn | oververineeineen0 [ [ | e | oo 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..........cc000nc.. 03/25/2013| MBS Paydown 0.322484228....... | ....ccccoovrvimerinnrnnes | vevnrrinneee 1,008 | i 1,008 [ o872 [ 2791 | s | e e | verineiineninnnn0 [ 1,008 | oo [ [0 [ i 15 |05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36...........c....... 03/25/2013| Pass-Through LOSS...........cccvverer | vovvvenrirnrinnrrnnians | eevmnrinsninnnieniinens | eevnnrrnnneesn,078 [ iiiiiiiinni8,257 [ e | reervevinninnnins | erveriinsninseinns | onseinneinnnnnnns | ovsvieniinnninnen0 [ [ | | | cevniienend0 | i, 92 |05/25/2036| 1FM.....
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126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4..........ccce0. | cooee 01/25/2013| MBS Paydown 0.94344619......... | ccccoveeerermerincennne | cvnreinnenni23,265 | 023,265 | i 18,554 | 027,538 | e | s 4,333 | s [ e 4,333 23,265 | .oooevrerreenrn | o 0 11/25/2035| 1FM.....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4................ | ... 01/25/2013| Pass-Through Loss.... 0 [ eoereereeieiees | eevereeieeeesessesens | ceeeieerenien | s 0 11/25/2035| 1FM.....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4..........cc.o0. | cooe. 02/25/2013| MBS Paydown 0.928945741....... | .cccovvvevvrrrnerinernnne | corvvrnnnnn 14476 | i 14476 | 11,644 | 1734 | | 2,699 | oo | e 2,699 14476 | oo | 0 11/25/2035| 1FM.....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4........cccocee | venee 02/25/2013| Pass-Through LOSS.........cecveerer | covernerenmeinerineeinnes | cemneinseineinnninnees | eervnernneninneennn2d [0 | o | e | cevenissinennee | e (V1 SO PRORTORPRURTURRPUUROIR IVPURRIRTRRTO PO 0 0 [11/25/2035| 1FM.....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4................ | ... 03/25/2013| MBS Paydown 0.912941199....... | cccovvvvvriverivernene | eervrriennnnd 13,022 | 13,022 | 010,385 | iiiiii0012,952 | s | v 2,435 | o | e 2,435 | .o 13,022 [ oo [ [V I 180 | 11/25/2035| 1FM.....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4..........ccoe0. | cooee 03/25/2013| Pass-Through LOSS........ccucveerer | cevernerenmrrnenineninnee | weemerinsernerneninnees | cernennneennen2y383 [ i 2,379 | e | cevvrerneniineens [ cvveriineineninee [ e (0 [ UUTOPORRORTOPEN PURPPORPOTPIORORPIOPIORE IUPORPORPPORORTIOR FOVPN (V1 IO 41 [11/25/2035| 1FM.....
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........ccocovuriee [ v 01/25/2013| MBS Paydown 0.444854018 554 |..... 554 103,071 | e [ 0 04/25/2018| 1FM.....
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........covvcvvres | corne 02/25/2013| MBS Paydown 0.420738989 646 |..... 646 10131 | e | 0 04/25/2018| 1FM.....
12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........covvevveres | corne 03/25/2013| MBS Paydown 0.400613517 544 | ... 544 | ..o, 91,911 | [ e 0 04/25/2018| 1FM.....
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.........cccccones | vonee 01/25/2013| MBS Paydown 0.255151671........ [ cccovvvvrrvrnnreiinns | vevrerenenen21,000 | v 21,000 | v 20,971 | 020,978 | oo | e | e (V1 I 21,000 | .ovveieien [ 0 02/25/2033| 1FM.....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.........cocccnves | o 02/25/2013| MBS Paydown 0.249865054........ | ..c.ccceovrvnerrerrnee | wovnernnnnn 161,564 | 161,564 | 161,336 | oo 161,396 | s | v (404) | covooeerrrnenns [ e (404) | o | s 161,564 | .cooovvveiciiens | s 0 02/25/2033| 1FM.....
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033..........cccccooes | vonee 03/25/2013| MBS Paydown 0.243973677....... [ ccccovrvererrnererinnes | crrvrenrn 180,046 | ... 180,046 | oo 179,792 | 179,859 | oo | v (443) [ v [ e (B43) | e | e, 180,046 | ...coovvvvreens [ e 0 02/25/2033| 1FM.....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33........oovvvervrrmerrerirns | veves 01/25/2013| MBS Paydown 0.07906233 4,376 0 07/25/2033| 1FM.....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33........oovvvemmremrrircrnns | veres 02/25/2013| MBS Paydown 0.076863995....... | ..ccocveervrnerererernee | weerverinneredhy 397 | i, 397 | 498 | 435 | i | e [RE(0) ) IS 4,397 | [ e 0 07/25/2033| 1FM.....
12669E JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.........coomrvvvirmrrarinns [ s 03/25/2013| MBS Paydown 0.072507243....... [ .cccovrvrrerrnrrerinns | corrvereennen8 714 | 8714 | 8,915 | 8,789 | s | v (B71) [ v 8,714 | oo | s 0 07/25/2033| 1FM.....
12669E  JS 6 |CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033.........cccovvere [ veree 01/25/2013| MBS Paydown 0.73033458......... [ .cccoevvrererrerinns | veerernneen88,712 | 88,712 | 089,957 | e 89,578 | o | e (UKL [ I (1,115) [ e 68,712 | oo | e 0 07/25/2033| 1FM.....
12669E JS  6|CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033............ccoue. | oves 02/25/2013| MBS Paydown 0.710027478....... [ cccovrvrvvrvrverinns | vrvvernnnn.89,044 | ei.69,044 | 170,296 | ceviiinnen89,915 | o | e (1114) [ | e (1,114) [ e 69,044 | ..o [ 0 07/25/2033| 1FM.....
12669E JS 6 |CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033.........cccovvee [ venee 03/25/2013| MBS Paydown 0.66978219......... [ .cccoeoveerrveverinns | creveenn 136,834 | i 136,834 | oo 139,314 | 138,560 | v | e (2,193) [ v | e 2,193) [ | e 136,834 | .ooovvvereens [ 0 07/25/2033| 1FM.....
12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018.......c.ovevvviviecns [ e 01/25/2013| MBS Paydown 0.37825759 48,590 0 07/25/2018| 1FM.....
12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018..........covvvverennres | veres 02/25/2013| MBS Paydown 0.366875028 472 | ... 472 22,765 | oo [ 0 07/25/2018| 1FM.....
12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018.........ovovvvivvres [ s 03/25/2013| MBS Paydown 0.360718392 257 |..... 257 | oo 12,313 | e | e 0 07/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ..... 01/25/2013| MBS Paydown 0.08067914......... 837 |..... 837 [ 82,353 | .ovivereriei [ 0 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ... 02/25/2013| MBS Paydown 0.078008374 362 |..... 362 | 42,906 | ..ooovirrerrne [ e 0 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.........coce. [ venee 03/25/2013| MBS Paydown 0.074430205 576 |..... 576 YT I O 0 10/25/2018| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047..........cccrvveruee | v 01/25/2013| MBS Paydown 0.672022015 , 728 |..... 728 393,692 | ..o [ 0 06/25/2047| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.........ccconvveruee | e 02/25/2013| MBS Paydown 0.647896235....... | .cccvvererenerneriens 222,536 | .cooooee. 222,536 | .ocvornee. 185,818 | cvovvvvrnee 200,206 | ..oocverrerierins | e 2,243 | oo [ e 2,243 | .o 222,536 | ..ooveerrieries [ 0 06/25/2047| 1FM.....
12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.........occonvvrnee | e 03/25/2013| MBS Paydown 0.627020576....... | ..ccovvererrererneians | cevverienes 192,557 | cooverenee 192,557 | coovvrenne 160,785 | ..ovvvvne 173,235 | oo | e 2,439 | oo [ e 2,439 | oo | s 192,557 | oo | e (V1 I 160 | 06/25/2047| 1FM.....
12803P AA  6|CAJUN 2011-1A A2 SEQ 5.995 2/20/2041.........cccovee | veves 02/20/2013| MBS Paydown 0.931818182....... | ccccevrvrererereieenns | crvverirenns 100,000 | ...ocveeeee 100,000 | ..ooovveneee 100,000 | c.ovvvenee 100,000 w0 [ (V1 PRI ISP 100,000 | .ooooververens | e (V1 I 1,489 |02/20/2041| 2AM.....
BANC OF AMERICA
144285 AK 9| CARPENTER TECHNOLOGY 4.45 03/01/2023......... | ..... 02/25/2013| SECURITIES | | v 4,053,880 | ......... 4,000,000 | ......... 3,993,880 | ......... 3,993,880 JIORc I O 3 | 3,993,883 59,997 | ...... 59,997 | oot 989 |03/01/2023 2FE......
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........coc0u. | oo 01/25/2013| MBS Paydown 0.64446578 431 | ... A31 | e 84,563 | ... [ e 0 | v 30 |01/25/2036| 1FM.....
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........couvve | veve 02/25/2013| MBS Paydown 0.63331514 7% |.... 794 89,205 | ..coovvvrrrnnins [ e 0 01/25/2036( 1FM.....
144531 EW 6| CARR 2006-NC1 A3 SEQFLT 01/25/2036............c... | oo 03/25/2013| MBS Paydown 0.62287611......... [ cccovvverevrnererinn | vererreeren83,512 | 83,512 | 64,461 | 85,008 | oo | e 1,084 | | e 1,084 83,512 | oo [ e 0 01/25/2036| 1FM.....
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 01/25/2013| MBS Paydown 0.2807909........... 958 |..... 958 [ .o | e 153,408 | ...oovvvvvrinens | e (V1 IOV 50 |02/25/2036| 1FM.....
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 02/25/2013| MBS Paydown 0.27675724......... [ ccccovrverrvenrrerinne | covrirnenns 106,690 | ......cco... 106,690 | ..vvvverecs 87,919 | oo 90,929 827 | ... 827 | vvvvvevinins | e 106,690 | ...ovvvvvrrens [ eoree (V1 I 70 |02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 03/25/2013| MBS Paydown 0.27311262......... | ccceveeeeernerirerirens | cernerineennd 96,400 | ..ovvvvreen 96,400 | ..oovvvvneens 79,439 | oo 82,159 | | e 1,080 [ oo | e 1,080 [ .o 96,400 | ..oovvrvvrrnnnns [ e (U IO 92 |02/25/2036| 1FM.....
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038........ccccouvvee | veves 01/15/2013| MBS Paydown 0.971077955....... | ceveveveeeemernerirnne | coneeiineins 14,656 | .oooovrvnne 14,656 | .cooovvvnecs 14,751 | oo, 14,745 M] e (L) ] - 14,656 | ..coovvvevciaens | e 0 | v 65 | 12/15/2038| 1FE......
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14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038........c.cccouvvee | veves 02/15/2013| MBS Paydown 0.969849641....... (3)] e ()] E—— 14,740 | oo | e 0 12/15/2038| 1FE......
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038 03/15/2013| MBS Paydown 0.968616701.. (5) [ oo (5)] ... 14795 | e [ 0 12/15/2038| 1FE......
15189X AC 2 |CENTERPOINT HOUS J2 5.70 03/15/2013.. .103/15/2013| Maturity 100.0. 196 |..... LESLC U I 2,000,000 0 03/15/2013| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16. 01/01/2013| Sinking Fund Redemption 100.0. | .....cccovvvrmrrmmrrnes | covvrrernenn 26,829 | 26,829 | iiiii026,829 | v 26,829 | o [ e [ 0 26,829 | cooovveereree | 0 12/01/2016| 1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccoovvvivevvrncnns | o 02/01/2013| Sinking Fund Redemption 100.0. [ .......ccccovrmrverrnns | vrrrrereren26,972 | ciiiii00n 26,972 | 100000 26,972 | 1000 28,972 | o | erveseveiieinns | oo (V1 I 26,972 | oo | e 0 12/01/2016] 1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccovvenirrrrernenes | cenee 03/01/2013| Sinking Fund Redemption 100.0. | .....cccovrvnevneernee | cervrnrneeei 2,116 | 27,116 | 27,116 | e 27,116 | s [ e [ e (V1 I 27,116 | e [ (V1 IO 435 [12/01/2016|1...........
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 01/25/2013| MBS Paydown 0.112924909....... [ .cccovrvrrerrmrinerinnes | corrvrreennenn 9,328 | 09,328 | 008,208 | o0 9,726 | i | v (127) | cevveveniinnins | v ({24 ] I 9,328 | oo | (01 I 22 [01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 01/25/2013| Pass-Through LOSS.........cvcveerer | voverneremernerineninee | weemreinsernerinenenees | covnerrnennene 3,049 | i 3211 | s | e [ e [ e (0 [ UUTOPURRORTOPEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRIRTO VPN 0 9 |01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 02/25/2013| MBS Paydown 0.110849047....... [ .ccoovverevrncrernns | vervvrrnnnen 14,385 | i 14,355 | (12,632 | 12,847 | i | e T | e | v T | 14,355 | oo [ (V1 I 68 [01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 02/25/2013| Pass-Through LOSS............cveres | covvenrrnerirerinninns | cevvennrnerirereneennens | cvveeenns 2,252 1,982 [ oo [ | e [ e (V1 SPOOROOPOSPOR PO PPORPTORRTORRPOOROPR IVPURPPOTRPOPPOO OO 0 | v 11 101/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2013| MBS Paydown 0.109104737 11,947 | [ (V1 IOV 85 |01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2013| Pass-Through LOSS..........cccveves | corvenrvnninerireninnns | evvvenvennineniennens | eovvernnnrenn2y008 [ it T [ s | e [ e [ | vevvenieeinenn0 [ [ | e | e 0 01/25/2036( 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136. .| 01/25/2013| MBS Paydown 0.091343231.. 35,768 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136. 02/25/2013| MBS Paydown 0.089766192 40,530 | oo | e 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccrves [ vor 03/25/2013| MBS Paydown 0.089149039 15,861 [ .ovvvvveveiens [ e 0 11/25/2036| 1FM.....
17121H AB 6| CHRYSLER GROUP TL B L+4.75 05/24/2017.......... | ..... 03/28/2013| Paydown 100.0........ccevvrerereeins | vorernerrerrnenineninne | eerneerneenns 32,500 | covrrrnnens 32,500 | coovrernns 29,144 | ..o, 29,770 | oo | e 35 | s [ s 35 | 32,500 | .o [ e 0 | v 845 |05/24/2017 3FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35........c.covrvrrer | voves 01/25/2013| MBS Paydown 0.906144022....... [ ...cccovirevvereinns | cvnreenn 112,831 | i 112,831 | v 773 | TATA | i | s | e (1 [ SOOI ISR 112,831 | oo [ (1 I 517 | 10/25/2035| 1FM.....
172973 3L 1|CMSI2005-7 1A7 VADM 5.50 10/25/35.........cocovuveres | cevee 02/25/2013| MBS Paydown 0.894966854....... | .....ovvevvvververrene | wovrennnnn 113,348 | i, 113,348 | oo 112,285 | oo 111,684 I TN K PO IOV 113,348 | oo | e (V1 I 1,039 [10/25/2035| 1FM.....
172973 3L 1|CMSI2005-7 1A7 VADM 5.50 10/25/35.........cocomvrenes | cevee 03/25/2013| MBS Paydown 0.883738458....... | ccccoveevreerneencrinene | wrvrennnnnn 113,867 | v 113,867 | ceovvrrnee 112,800 | cooovrerne 112,196 IO LT IO IOV AR I I (1 I 1,566 | 10/25/2035| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18......c0ovvvrrerrrerinnns | verer 01/25/2013| MBS Paydown 0.060521123....... | cccccovrvvevrerrnrinns | vvvvnriineeen 1,052 | i 1,052 | oo 789 | oo 781 | coervrrvereeines | eerveererisnirnnns [ e (V1 I 1,052 | oo [ e (V1 I 12/25/2018| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18.. 02/25/2013| MBS Paydown 0.060361253....... | .cccooerervrrnerreeinnee | cverrererneeineenni20 [ v 20 15 | s 15 {0 R I 0 . [12/25/2018| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18.. .103/25/2013| MBS Paydown 0.05393441 597 803 0 . [12/25/2018| 1FM.....
17307G  ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034. 01/25/2013| MBS Paydown 0.13926984.... 76,078 | o 159,351 | covvrvrne 189,477 | oo | a2 760 | s | 2,760 | e | s 176,078 | .ovoveeveveens [ e 0 03/25/2034| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 02/25/2013| MBS Paydown 0.13655677......... | cccceeevrnereeeineians | cvreerienes 152,607 | .oooovreneee 152,607 | coovvvenee 138,110 | coovrerne 138,219 | oo [ e 1142 | [ el 1142 | | s 152,607 | oo | e 0 03/25/2034| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 03/25/2013| MBS Paydown 0.13422659......... | .ccccovrvrerirerernrinns | cvverienns 131,070 | voovvreeeee 131,070 | v 118,619 | covvvvrne 18,712 | oo [ v $12) | s | e ($12) | e | e 131,070 | oo | e [V I 885 |03/25/2034( 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 01/25/2013| MBS Paydown 0.65271824......... | .cccovvvrrererereiernns | cvverieens 103,750 | coooereenee 103,750 | coovvvrrnens 96,617 | .ovvvrrenne 97,416 | oo | B, 967 | e [ e 5,967 | s | s 103,750 | .ovvoeververrens | e [V IO 407 |05/25/2034| 1FM.....
17307G FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 02/25/2013| MBS Paydown 0.61803879......... | ccceeeererrerineians | cereerirnes 213972 | oo 213,972 | o 199,262 | ..ovvvenc 200,909 | .ovvvrrerriens | e 12,855 | oo | s 12,855 | oo | e 213,972 | v [ (V1 I 1,679 |05/25/2034| 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 03/25/2013| MBS Paydown 0.61611723......... I A P A IR 11,856 [ .ovvoveveveiiens [ [V I 139 | 05/25/2034| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 01/25/2013| MBS Paydown 0.624281537 276 |..... 276 | oo 13,038 | oo | e 0 | s 57 |08/25/2035| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 02/25/2013| MBS Paydown 0.608223493....... [ .cccovvvrrvvvereinn [ vorvereennen 233 | i 9,233 | e 7,687 | el 76T | i | e 25 [ o [ e 25 [ 9,233 | oo | e (01 I 81 [08/25/2035| 1FM.....
17307G VN  5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035. 03/25/2013| MBS Paydown 0.589985586....... [ ....cccvurvrrrrirernnen | vererrrnnre 10,487 | i 10,487 | 08,730 | 8,814 | i | e A5 | e | e 45 10,487 [ oo [ e 0 08/25/2035| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036... .101/25/2013| MBS Paydown 0.373024678.. 0 64,936 0 04/25/2036( 1FM.....
17309A AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036... 01/25/2013| Pass-Through Loss . 29,592 | oo | e | e | e (VI ST OO U DU 0 04/25/2036| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ | .. 02/25/2013| MBS Paydown 0.368562119....... | .cccerrvrnerrereneeans | cerverienes 113,538 | .oovvveneee 113,538 | oo 100,659 | c.oovvvene 119,073 | oo [ s ((c722) ) IS IS ((c72) ) ISR IS 113,538 | oo | e 0 04/25/2036| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036...........c.ce. | oo 02/25/2013| Pass-Through LOSS..........cvurvveres [ overermrinrinniiniinnns | conrneeennsinsennineis | covveennnes 20,338 | oo 18,031 | oo | oo | e | oo (V1 SUOSOTROTORTORN URORPORPIORRPURPIORIR IUSUPIORTORPOO OO 0 04/25/2036| 1FM.....
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17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ | .. 03/25/2013| MBS Paydown 0.356274299....... | .cccovvernerrereneinns | crreerienns 357,118 | ..........357,118 | ...........316,607 | ... 327,873 26,349 |..... 26,349 | oo | s 357,118 IO 0 04/25/2036| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036... 03/25/2013| Pass-Through LOSS..........ccccuveves | corveenivenninniineniinns | eevveniennivenieniinens | eovnneenee TEBIT L 10,211 [ s | e [ e [ | vevveriesinnnn0 [ [ | | e 0 04/25/2036( 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49. .| 02/15/2013 MBS Paydown 0.226751705.. 201,811 .34 201,811 0 03/15/2049| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49 03/15/2013| MBS Paydown 0.225609461 13,707 | ... ..13,707 . . A1 - . | 13,707 v [ 0 03/15/2049| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 01/25/2013| MBS Paydown 0.700856947....... | ..c.covveevererenrenns | wrvverienns 105,479 | cooovvveenee 105,479 | covvvvrres 87,261 | ..oovvoruvn. 92,690 356 |..... 356 | oo | e 105,479 OO 0 | v 32 | 08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 02/25/2013| MBS Paydown 0.69535961......... | ceveeeevrermerrerinne | cernerrneennd 93,702 | cooovvvrreen 93,702 | covvvernens 77,518 | oo 82,341 630 |..... (5K [V R . 93,702 v | 0 | e 57 |08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 03/25/2013| MBS Paydown 0.677842884....... [ ..ccooovivrvrnrrerinne | crrvrirrinns 298,573 | .ovvrne. 298,573 | oo 247,003 | ..o 262,373 | oo | v 12,656 | .ooovvvereriveiins | s 12,656 | .covovrirriinns . 298,573 IO I (1 I 262 | 08/25/2036| 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............coourv. | vonee 01/25/2013| MBS Paydown 0.966798899....... | ..cccovrvrerererernernns | crvverirenns 197,477 | oo 197,477 | v 191,894 | .covvvnnee 194,100 | cvvovevvrerernns [ v | oo (V1 ISP ISP 197,477 v | e [V I 977 |07/25/2036(4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............coouves | vonce 02/25/2013| MBS Paydown 0.940081401........ | cccevvvrnevrereneinns | cvreerienes 347,327 | oo 347,327 | oo 337,507 | oovernnen. 341,388 941 |..... 941 [ e | e 347,327 IO (V1 I 3,438 | 07/25/2036| 4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............ccoure. | vonee 03/25/2013| MBS Paydown 0.914775986....... | ..c.coovvrererereneenns | crrverienns 328,970 | ............ 328,970 | .ocvonnee 319,669 | ............ 323,344 919 |..... 919 [ . 328,970 OO (V1 I 4,884 |07/25/2036| 4FM.....
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccovvvees [ e 01/25/2013| MBS Paydown 0.741746396....... | ..cccoovurevrvererinns | cvnreenn 151,142 | i 151,142 | oo 140,880 | ..ovocvenee 145,624 | ..o | e 2ATT | oo | e 2477 | s | s 151,142 OO (V1 I 727 |09/25/2036( 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.... 02/25/2013| MBS Paydown 0.720075357 179,870 B 0 e 1,731 | 09/25/2036| 1FM.....
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36. .| 03/25/2013| MBS Paydown 0.701663072.. 152,822 0 2,206 |09/25/2036( 1FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.. e 01/25/2013| MBS Paydown 0.174721718 e 0 | s 89 | 04/25/2037| 5FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 02/25/2013| MBS Paydown 0.17101649......... N (1 I 74 |04/25/2037| 5FM.....
17312F AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 03/25/2013| MBS Paydown 0.158048108 N 0 | v 389 |04/25/2037|5FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037........ccccovrvrer | corne 01/25/2013| MBS Paydown 0.814645722....... [ ..ccooovevvvrvererinnns | crvnrennn 109,055 | i 109,055 | ..ocvoeenee 104,974 | oo 105,260 | cooovveverriernns | v 3,919 | e | e 3,919 [ | v 109,055 v | (1 I 552 | 06/25/2037| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........coccovvee [ v 02/25/2013| MBS Paydown 0.80403546......... | .ccovvvevrrverrerrnns | v 159,154 | i, 159,154 | ..ccovovvee 153,199 | coovvv 153,616 | covoevveerierins | e 4257 | oo | e 4257 | oo | e 159,154 v | (V1 I 1,608 |06/25/2037| 1FM.....
17312H  AF 6| CRMSI 2007-2 AB NAS 6.265 6/25/2037..........ccoccvuee | v 03/25/2013| MBS Paydown 0.795208395....... | .cccoveevnveerneenernnne | wvrennnnnn 132,408 | e 132,406 | .ooovvenee 127,452 | oo 127,799 | oo | e 3,336 | o | e 3,336 | oo | s 132,406 OO 0 2,005 |06/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 01/25/2013| MBS Paydown 0.423290367....... | .cccoorvvevrerrnnenns | vvrvnriineeen 7,829 | i 7,829 | oo 2,779 | v 5,687 | oo | e [ (V1 I 7,829 IO I 0 | s 17 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... 01/25/2013| Pass-Through LOSS........ccueveerer | voverneremernenineninee | weemerinsernerineneinees | cevnennneennen 15837 [ verireennen 2,782 | vivieeieeiseirneninns | cevvverieninenns | cvvveeiineenneninnne | e 0 [ eereeeerieiens | eeeveeeeeseesessesees | eeerensesneinns | e 0 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/3 .102/25/2013| MBS Paydown 0.415829171........ | ccccvvvervrrverrnerens | cvvvrrrirneenni2,363 | 2,363 | o839 | 03,250 | e [ e [ 0 2,363 0 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... 02/25/2013| Pass-Through LOSS..........cverevees [ corerererennirnnreiinnns [ revsrrerenisnereninins | sernnrnnnnnnn8,590 | viiviieninnnnn 2,380 | oo | corvrnviennninnns | ervennensiininns | vevee (V1 SO EUTTOTOTN IUT SO 0 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 03/25/2013| Pass-Through LOSS..........cecveerer | covernrrenmreneeneeines | ceevmeeinseinninnninnees | eevnerinneensen8,353 | i 2,285 | s | e [ e [ e (V1 I IO 0 03/25/2037| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 01/25/2013| MBS Paydown 0.137082482....... | .cccovverrvinirniriens 5259 | oo 5,259 5,240 | oo 5,239 | oo [ e [ (V1 T 5,259 OO 0 01/25/2036| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 02/25/2013| MBS Paydown 0.130335434....... | ccccvvvevrrnernerirnns | coneeineennd 68,894 | ...occoevrne 68,894 | ....cc...ce... 68,636 | ...covvuen. 68,620 0 I [ I . 68,894 v | e 0 01/25/2036| 1FM.....
17314Q AC 1 |CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 03/25/2013| MBS Paydown 0.126136147....... | ccccveeereeneincrirene | cerneeineennsd 42,879 | oo 42,879 | oo 42,718 | oo 42,708 9 9 | . 42,879 IO 0 01/25/2036| 1FM.....
17315C  AC  1|CMLTI 2009-3 1A3 MEZ SSNR 5.25 9/25/2035......... | ..... 01/25/2013| MBS Paydown 0.605357129....... | ccccvvveervverirerirene | overes 1,473,273 | ..ooeue. 1,473,273 | ......... 1,388,559 | ......... 1,435,374 20,290 |..... 20,290 | ..oovrvvrrverns | e 1,473,273 OO 0 09/25/2035| 1FM.....
17315C  AC  1|CMLTI 2009-3 1A3 MEZ SSNR 5.25 9/25/2035......... | ..... 02/25/2013| MBS Paydown 0.564305911........ | .ccevrvrerrereneeans | ceverirenas 428,356 | ....coonc. 428,356 | ............ 403,726 | ............ A17,337 | oo | e 1,649 | | e 1,649 [ | e 428,356 IO 0 09/25/2035| 1FM.....
17315C AC 1| CMLTI 2009-3 1A3 MEZ SSNR 5.25 9/25/2035......... | ..... 03/25/2013| MBS Paydown 0.548548178....... [ .cccovvvervvrrnrreinnes | covvrennn 164,427 | 1 164,427 | o 154,972 | 160,197 | i | s 1,104 | v | v 1104 | e [ e 164,427 IO I 0 09/25/2035( 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37.... 01/25/2013| MBS Paydown 0.327181647....... | .cccovvverevrnrrerinns | crenennn 149,128 | 149,128 | ... 143,603 | .. 143,254 | e | e 1,462 | oo | e 1462 [ | v 149,128 IO 0 06/25/2037| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37 .102/25/2013| MBS Paydown 0.317480975.. 160 91,036 0 06/25/2037| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37.... 03/25/2013| MBS Paydown 0.312372753 162 |..... 162 47,938 S 0 06/25/2037| 1FM.....
17315J  AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | ceou. 01/25/2013| MBS Paydown 0.462331223....... | ccccoueeenrermerneeinnee | eoverrrneen 12879 | i 12879 | i 11,765 | 11,996 | s [ e [ e (V1 I . 12,479 OO (V1 IO 27 |07/25/2036| 1FM.....
17315J  AY 8 |CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | ceree 02/25/2013| MBS Paydown 0.453695995....... | ccc.oovvvvnrermrrrerrene | cornrrinnnnnn 14,939 | 14,939 | 14,085 | 14,361 | s | i LS O IR 16 | . 14,939 IO I (1 I 65 |07/25/2036| 1FM.....
17315J AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | ceou. 03/25/2013| MBS Paydown 0.447598306....... | ..ccooeverernrererinns | vervrrrnnne 10,549 | 110,549 | 9,946 | 10,141 | i | e 24 | e | e 24 | . 10,549 IO 0 | e 69 | 07/25/2036| 1FM.....
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17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........cccruvvrre | corne 01/25/2013| MBS Paydown 0.568296433....... | .cccovceeeneermerneennes | eevnrrnneenn 72,303 | i 72,303 | 72,303 | o 72,217 | s [ e [ e (V1 I 72,303 | oo [ e 0 04/25/2037
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037... 02/25/2013| MBS Paydown 0.560692709 (B) [ oo [ erreene 121,660 | s | 0 04/25/2037
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 ... .| 03/25/2013| MBS Paydown 0.554364603.. (9) 0 04/25/2037
17315X AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35.. 01/25/2013| MBS Paydown 0.453561907 LT17,684 | . T17,684 | 891,286 | ov895,059 | oo | e 16,510 | s | 16,510 | oo | cereennnn 717,684 | s | e 0 11/25/2035
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 02/25/2013| MBS Paydown 0.424532998...... | .cccovvvevrvmerverirens | ovvies 1,119,732 28,276 | oo | oo 119,732 [ s [ 0 11/25/2035
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 03/25/2013| MBS Paydown 0.413564208....... | ..ccovvvrereerenernns | crrverirenns 423,099 | ..........423,099 | .......... 407,537 | .oo0eeienid09,761 | oo | 8,869 | i [ v 8,869 | ..ovovrreriiens | 23,099 | s [ 0 11/25/2035
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 01/25/2013| MBS Paydown 0.774483021....... [ .cccovvverrvrnrrerinne | crvrirvinns 179,139 | v 179,139 872 | ... 872 | v | e 179,139 | oo [ 0 05/25/2037
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 02/25/2013| MBS Paydown 0.757330212....... | ccccevevrererererneninns | crvverireees 253,004 | ..cooonen. 253,004 | ............249,209 | .........249,961 | .coovrivirrniine | e 1497 | e | e 1497 | 253,004 | ..o [ 0 05/25/2037
17316A  AQ  3|CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 03/25/2013| MBS Paydown 0.745698603....... | ..ccovvvrerrerineinns | corverienes 171,566 | .oooocvenee 171,566 872 |..... 872 [ | e 171,566 | oo | s 0 05/25/2037
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cocrvverves [ vonee 01/25/2013| MBS Paydown 0.328760451....... | .ccccovvvverirerenrinns | crveriennd 629,284 | ........... 629,284 | ...........628,300 | ........627,249 | ...coovvirinins | crvrrins (251) | veverrerrrienins [ e (251) | ceverrerrrinens | e 629,284 | ...covvvivcrres [ 0 12/25/2035
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........covvvernes [ o 02/25/2013| MBS Paydown 0.327487539....... | ccccoveeenerermerinerirens | corneerineinn 18,885 | oovvrernes 18,885 w9 [ 9 | 18,885 | oo | s 0 12/25/2035
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35.. 03/25/2013| MBS Paydown 0.289020368....... | ....ccccoerriverrerrnis | werrreen.570,699 | ............570,699 | ...........569,807 | .........568,854 | ...oocvrvrrvirns | wovmrirecracT [ | o7 s | e 570,699 | s | s 0 12/25/2035
189054 AN  9|CLOROX 5.95 10/15/2017 !.. .101/23/2013| MORGAN STANLEY & CO......cc. | covvevrrverirerirscenns | 20000.5,972,350 | .........5,000,000 | .........5,038,800 | .........5,022,012 | ..covvvervrrrmvnns | wrrvrrrnen(B0T) [ | e (301) [ | 10000n5,021,711 | s | .950,639 | ... 950,639 10/15/2017
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047 . 103/07/2013| MBS Paydown 0.416212743....... | cccccovvrnernernnernes | ervvnrnneen 13,199 | 13,199 [ i 12,044 [ s | e [ e v | vevvsnineennnee0 [ [ e 13,199 | | s 0 12/09/2047
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.......cccovvrerns | ceree 01/15/2013| MBS Paydown 0.100688396....... | ....cccovrrverrerrnns | vrvrvrrienneen 9,034 | 9,034 | 009,027 | e 730 | s [ e [ | 0 [ [ eiennn9,034 | i | e 0 03/15/2027
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........cccovvrerns | coree 02/15/2013| MBS Paydown 0.100356343....... [ .cccovvvrrerrerrerienes | cervrrrereenen 1,660 | i 1,660 | oo 1,659 | iviiiene0a889 | oo | e | cevivsisessnienins | cverenissnienieen0 | eeveneeieniens | veriieiieneeen 1,660 [ | e 0 03/15/2027
21075W  CJ  2[CONHE 1996-1 A7 SEQ 7.00 3/15/2027.........cccccouvre | e 03/15/2013| MBS Paydown 0.099918316....... | .ccocovvvemrrverrerrnns | ervvrrinneen2, 190 | 2,190 | 2188 | bl AT | s [ [ | veveriecnnnn0 [ [ i 2,190 | i | e 0 03/15/2027
210805 AM 9| CONTL AIRLINES 6.94 10/15/13........covvvmererererneernins [ e 01/15/2013| Sinking Fund Redemption 100.0. | ......cccveverevernrenns | crvverirenns 164,112 | oo 164,112 | oo 164,112 | 190,081 | oo | e 2,532 | oo [ e 2,532 | oo | s 164,112 | oo | e 0 04/15/2015
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.....c.cocoevvee | corne 01/25/2013| MBS Paydown 0.051940895....... [ ..ccoevrrrernrerervnns | vererrrnneen 13,323 | 13,323 | 13,319 | 13,566 | s | v (281) [ v [ e (P21} I 13,323 | oo | e 0 09/25/2031
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......ccccouver [ v 02/25/2013| MBS Paydown 0.049232873....... [ ccccovrvervrnrrerrnne | vervrrrneeren 16,248 | 116,248 | 116,243 | 16,544 | e | e (B43) | s [ e (B43) | | v 16,248 | s | e 0 09/25/2031
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031. 03/25/2013| MBS Paydown 0.047837967....... [ ccccovrverrnrerrerrenes | cerrerrereennn8,369 | iviiiiinnn8,369 | coviieire08,367 | crieierrnen8,522 | e | s | [T | [ 008,369 [ e | e 0 09/25/2031
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33 .101/25/2013| MBS Paydown 0.391122451.. 0 06/25/2033
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.... 02/25/2013| MBS Paydown 0.371047177....... [ ceecrvvverrmrsvrerrenes | crrerennnnn 341,280 | ... 341,280 | ... 344,456 | oo 343,041 | e | ereeeenn(2,867) | e [ ereeeenn(2,861) | e | e 341,280 [ o | e 0 06/25/2033
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........cccovvrers | o 03/25/2013| MBS Paydown 0.367180575....... [ .cccovvrereernrererinnes | verererneeren85,732 | 085,732 | 086,344 | coiii86,0771 | e | e 12 s [ v 12 | | 05,732 [ s | e 0 06/25/2033
225458 LD  8|CSFB2005-3 6A1 SEQ 5.75 07/25/2035..........ccccevvwe [ venee 01/25/2013| MBS Paydown 0.13377371......... [ coevvvvervmrvereiinnes | crreeenn 649,514 | 0.649,514 | 573,196 | oo 569,444 | e | 000eenD4,993 | s [ 054,993 | | 849,514 | | 0 07/25/2035
225458 LD 8| CSFB 2005-3 6A1 SEQ 5.75 07/25/2035.........ccocevvee | evee 02/25/2013| MBS Paydown 0.12998127......... [ ccccovvrervervcrerinnns | creeennnn 330,813 | ..330,813 | ..291,943 | ...00290,082 | oo | e 18,278 | .ovovvvververns | v 18,278 | oo 330,813 | o [ e 0 07/25/2035
225458 LD  8|CSFB 2005-3 6A1 SEQ 5.75 07/25/2035...........cccoee | e 03/25/2013| MBS Paydown 0.12934402......... 125 |..... 125 [ 55,587 | cooevervrirens [ s 0 07/25/2035
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35...........cccvvvvrernires | e 03/25/2013| MBS Paydown 0.96884084......... | ..coocevvrriverinerrnee | vovrernern 293,831 | 000i0.293,831 | i 294,933 | ii0291,870 | v | v 1,041 [ e | e 1,041 | e 293,831 [ .oocveeererns | e 0 06/25/2035
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040.........cccoers | curne 02/15/2013| MBS Paydown 0.021039325....... | ccccoveeeemevmerreeernee | covrerrnenn 479,543 | i 479,543 | oo 462,534 | oo A79,543 | s [ e [ e (V1 PO ISP 479,543 | oo [ 0 02/15/2040
2254W0 FJ 9| CSFB2003-1 1A1 SEQ 7.00 2/25/2033........cccovvrvrns | veree 01/25/2013| MBS Paydown 0.011464095....... [ .ccoorvrerrnrveinns | corrverennecn 2875 | i 2875 | ciiiiie002,565 | 2,557 | v | e | e (V1 I 2475 | oo | v 0 02/25/2033
2254W0 FJ 9|CSFB2003-1 1A1 SEQ 7.00 2/25/2033.... 02/25/2013| MBS Paydown 0.011413315 M. (B 3,690 | .o | e 0 02/25/2033
2254W0 FJ  9[CSFB 2003-1 1A1 SEQ 7.00 2/25/2033 .103/25/2013| MBS Paydown 0.011381143.. ()] (1) 2,338 0 02/25/2033
227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11/18/2026. . |R.. |01/18/2013| MBS Paydown 0.883333333 20 0 66,667 | ...covvvvrerns | e 0 11/18/2026| 1FE......
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. |02/18/2013| MBS Paydown 0.875.................. JOVTS N L IO 66,667 | ..evvererrnre | e 0 11/18/2026| 1FE......
227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11/18/2026................. R.. |03/18/2013| MBS Paydown 0.866666665....... oo | 66,667 | ..ovverririren [ s (1 I 828 | 11/18/2026| 1FE......
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027..........covvvenee R.. 101/18/2013| MBS Paydown 0.96666667......... 0 (V1 I 66,667 | ....cvoereriren | e [V IO 212 |09/18/2027| 1FE......
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227170 AD 9 |CRNN 2012-2A A ABS 3.81 09/18/2027..........ccvevnc R.. |02/18/2013| MBS Paydown 0.958333333....... | .cccovrererereirinei 1. 1| 66,667 | ...oovvrrerernrrns [ cenne 0 09/18/2027| 1FE......
227170 AD  9|CRNN 2012-2A A ABS 3.81 09/18/2027...........occou.. R..]03/18/2013| MBS Paydown 0.95. 1] 1 66,667 | ..ooovverrrriren [ s 0 09/18/2027| 1FE......
22942G  AK  5|CSC HOLD INCREM B3 EXT L+175 03/29/2016.. .103/28/2013| Paydown 100.0... 7 5,076 0 03/29/2016
22943E AB 9| CTCDO 2005-3A A2 CDO 5.16 6/25/35 . [01/25/2013| MBS Paydown 0.431749804 . . 224,304 | oo | e 82 | i [ e, 82 224,898 | ...coovrrerinns [ 0 06/25/2035
22943E AB 9| CTCDO 2005-3A A2 CDO 5.16 6/25/35..........ccocovvvee [ vonee 02/25/2013| MBS Paydown 0.366157034....... | .ccovvvevrvenerverrene | wovreennnn 327,964 | e, 327,964 | ............ 331,239 | .o 327,098 ..o | v 81 | oo [ e, 61 | s 327,964 | ..covvvvrvies | e 0 06/25/2035
22943E AB 9| CTCDO 2005-3A A2 CDO 5.16 6/25/35..........cocconnen. R.. | 03/25/2013| MBS Paydown 0.327906932....... | .ccccveeereeernerinneinns | crrernnes 191,251 | i 191,251 | coveri 193,160 | c.oovvvrne 190,746 | oo | v 97 [ v [ e 97 | e | e 191,251 | oo [ e 0 06/25/2035
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 01/27/2013| MBS Paydown 0.402070964....... [ ..ccoevrvrerrermrvnrinns | vrrvrernnnnn88,134 | i 88,134 | oo, 84,022 | oo 85,187 | oo [ e | s (V1 I 88,134 | ..o [ e 0 07/27/2037
22943Y UR  8|CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 02/27/2013| MBS Paydown 0.393630429....... | .cccoeivrerererrerinnns | vervrerennes 59,759 | Lo 59,759 | oo 56,971 | oo LY (5] R ORI IO 89 | i [ e, 89 [ 59,759 | oo [ 0 07/27/2037
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37..... | ..... 03/27/2013| MBS Paydown 0.375503778....... [ .cccovvrerevrvrrerinns | crenreenn 128,337 | i 128,337 | v 122,349 | oo 124,045 | oo | v 2,480 | oo | e 2,480 | .o | e 128,337 | oo [ e 0 07/27/2037
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 01/26/2013| MBS Paydown 0.298407564....... | ..ccocvenrreververrnee | covvrrenecec2,833 | i 27,833 | 025,998 | iviir0026,825 | s [ e [ (V1 I 27,833 | e [ 0 06/26/2037
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37...... | ..... 02/26/2013| MBS Paydown 0.289742783....... | ..ccooovevvernrrerinn | vererrrnnren50,160 | i .50,160 | oo 46,854 | oo 88,344 | i | 80 | e [ e 80 | .o 50,160 | .ooverrrerernnrns [ conne 0 06/26/2037
22944F BW 8| CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37 03/26/2013| MBS Paydown 0.285350279....... [ .cccoveverevrvrrerinn | corvverenren 25,428 | 025,428 | 10023752 | e 24507 | o | e 92 | o [ e 92 25428 | .o | e 0 06/26/2037
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46.... .| 01/25/2013| MBS Paydown 0.678202561.. 127 38,669 0 04/25/2046
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46.... 02/25/2013| MBS Paydown 0.673877048 171 |..... 171 25,953 | .oovvererren [ e 0 04/25/2046
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........ccccovvt | vovee 01/15/2013| MBS Paydown 0.167731925....... [ .cccovrvrrvvvererinns | vevrernneeen 19,295 | 019,295 | 1o 13,482 | e 14470 | i | e 85 [ v [ e 85 [ 19,295 [ .ovvvveviiens [ v 0 5 |07/15/2036
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........cce0. | ... 02/15/2013| MBS Paydown 0.164924415 237 |..... 237 | oo 32,286 | oo | (V)N 19 |07/15/2036
23242L  AB  9|CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccccoes | veree 03/15/2013| MBS Paydown 0.164249219....... [ .cccovverevvererinns | corvererennend [, 765 | it 7,765 | 5,426 | 5,823 | i | e 93 [ [ e 93 [ T765 | oo | e 0 7 107/15/2036
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2013| MBS Paydown 0.608633196....... | ..ccovverrrverrerernee | cevvrrrneen 16,792 | i 16,792 | i 12,846 | 27,015 | s [ e [ e (1 I 16,792 | oo | e 0 5 |12/25/2046
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2013| Pass-Through LOSS........cccueveerer | covernerenmeenenineninnee | eeemeninsernersnenennees | evnerinneneni 23,183 | it 1T T12 | i | e [ e [ e (V1 SUUURORTURTORN PTOTORPIORRTURRPUOIR VSOOI PO 0 7 112/25/2046
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2013| MBS Paydown 0.596784215...... | .cccoovrenrriverrerrnee | cevrrenenn36,355 | 1iiiiii00n36,355 | it 27,811 | i 26,644 | s [ e [ (V1 I 36,355 | ..ovieiineis [ (VN ISP 23 | 12/25/2046
232456  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2013| Pass-Through LOSS........cueveerer | covernerenmernenneninnee | veermerinnernerineninnees | cennennneennene 3041 | i 2,328 | i | cevvneriieniineens [ coveriineineninnee [ e (01 OO OO USRI O 0 2 |12/2512046
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... | 03/25/2013| MBS Paydown 0.58402231......... | ccoccverrvrvvrnriverins | vovrrenrnneee 34,782 | i 34,782 | 026,608 | o 34,524 | s [ [ 0 34,782 0 12/25/2046
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2013| Pass-Through LOSS...........cverevees [ corernrerenniinnireiinnes | reverererenisneieninins | evvernnrnenes 16,268 | cvviiieirenn 12,844 | o | v | evveinneinsiininns | veves (V1 SO EUTTOTOTN IUT SO 0 12/25/2046
23248A  AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47.......coovervvrs | o 01/25/2013| MBS Paydown 0.392231712....... [ ccccovevrrecrvereriens | corvereeeen,902 | 9,902 | 6,139 | 8,089 | o | e 25 | e | e, 25 | s 9,902 | oo | s 0 4 | 05/25/2047
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47.........cccoevvvs [ vonee 02/25/2013| MBS Paydown 0.390173945....... | cccovvvvvrenerrerrene | cevvrrirnneec 21,607 | 21,607 | 13,396 | v 13,243 | s | v B4 | oo [ e, 64 | .o 21,607 | .o [ 0 | s 18 |05/25/2047
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47........occovvves [ vonee 03/25/2013| MBS Paydown 0.386005686....... | ....cveurrmereerirnns | cererireennsd 43,767 | v 43,767 | oo 27,135 | e 26,825 | ..o | e LA LT TR IS 1716 [ LI (T [ B (U I 54 | 05/25/2047
23328* AA  5|WALGREEN-BETHLEHEM PA 6.69 9/15/18............. | ..... 01/15/2013| Paydown 100.0.........evvvrererneeinns | covernerreerineiieeniens | ceneeiineins 15,828 | .oooovvennc 15,828 | .ooovvrvnnes 17,063 | coooovrvrnes 16,503 (8)] e ()] E— 15,828 | oo | e 0 | s 88 |09/15/2018| 1...........
23328* AA  5|WALGREEN-BETHLEHEM PA 6.69 9/15/18............. | ... 02/15/2013| Paydown 100.0........couueverrererine | vorernerierrnerinenirene | ceneeineinne 15,916 | coovvvrrrne 15,916 | oo 17,159 | v, 16,595 [ ..o | e [V ORI IO (VL)) 15,916 | oo | e [V I 177 |09/15/2018| 1...........
23328* AA  5|WALGREEN-BETHLEHEM PA 6.69 9/15/18............. | ..... 03/15/2013| Paydown 100.0........ccevvvrerereerns | cerernerrerinneineniens | ceneeiineinns 16,005 | .covoovrenne 16,005 | .ooooverennes 17,254 | oo, 16,687 [ .o | cervrreirenns (G T I (44) [ e 16,005 | .ooovvereiens | e (V1 I 268 |09/15/2018(1...........
23349* AA  0|DTEENERGY CTL 7.40 11/15/2016.........cccrvvvrrrerns | vevee 01/15/2013| Paydown 100.0.........evrerreernies [ orererrnnirinnissrinnns | evvveereriees 73,422 | v, 73,422 | v 81,090 | oovrvrrnenn 76,812 | coovevererviiens | s (G4 IO IR [C] ) I 73,422 | v [ s (V1 I 453 | 11/15/2016| 2...........
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016. 02/15/2013| Paydown 100.0... 73,875 | v [ s 0 11/15/2016
23349* AA  0|DTEENERGY CTL 7.40 11/15/2016. . | 03/15/2013| Paydown 100. 74,330 0 11/15/2016
237194 AG  0|DARDEN RESTAURANT 6.20 10/15/2017.......cccooues [ venee 01/23/2013| MORGAN STANLEY & CO 1,169,440 | ........1,000,000 | .........1,163,643 | .........1,153,688 | ...ccccoovurirmrrne | cerereeee(2,256) | ovvrrcrierirncrs | vrrirerernn(2,256) | oo | s 1,151,433 18,007 | ...... 18,007 10/15/2017
247367 BH 7 |DELTA AIR LINES 6.821 08/10/2022..........cccovvrverers | ceves 02/10/2013| Sinking Fund Redemption 100.0. | .....ccvuevvereneeans | cevverienns 108,114 w0 [ (V1 PRI ISP 108,114 | oo | s (V1 I 3,687 |08/10/2022
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035...........ccooe. | venee 01/25/2013| MBS Paydown 0.29207107......... [ ecrvvreverrnmererenns | crrvrvrrenns 155,225 | ..o 155,225 | vovveerren 112,732 | i 113,004 | e | v 21,453 | v | v 21,453 | v | i 155,225 | .ovvvvvvvienns [ e (01 I 92 |02/25/2035
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035...........cccove. | vonee 02/25/2013| MBS Paydown 0.28694866......... | ..ccovvvrererererneennns | crvverienns 118,890 | .ooovvveneee 118,890 | .oovvvrn..86,344 | 86,552 | oo | s L0 IR I 12,031 | oo | s 118,890 | ovvocvvrveiens | e 0 | o 140 |02/25/2035
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251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035.........ccccoueees | veree 03/25/2013| MBS Paydown 0.28102393......... [ cccovvrervvrrcrerinnns | crvreeenen 137,513 | i 137,513 | 10099,869 | oo 100,110 | e | e 17841 | oo | v 17,841 | oo | s 137,513 | oo | oo 0 02/25/2035
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/2035... 01/25/2013| MBS Paydown 0.34655672.... 22,085 |..... 22,085 | ..ovvevrireeis | s 162,652 | .coovvvvvienns | e 0 06/25/2035
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/203! .| 02/25/2013| MBS Paydown 0.34476256 237 ... 237 56,285 0 06/25/2035
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035... 03/25/2013| MBS Paydown 0.34205685.... 505 |..... 505 84,882 | ..o [ o 0 06/25/2035
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 01/25/2013| MBS Paydown 0.17796307......... | ccccverenrrverrerirnee | eevvrreneen 12,015 | 12,015 | 12,015 | 12,045 | s [ e [ (V1 I 12,015 | oo | e 0 | v 51 |02/25/2036
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 01/25/2013| MBS Paydown 0.17796307......... | ceceererereernerrreeirnee | weernerinnersn8,582 | coviiriinirnnn8,582 | 8,582 | 8704 | s [ e [ e (V1 I (L1 7.2 I (01 I 37 |02/25/2036
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36..........cc0. | .o 01/25/2013| Pass-Through LOSS..........cvuvveres [ orernrnnineinninerinnes [ rerverernnnsinnins | vevnernnennne 3,588 | i 5,588 | oo | e | e | veves (V1 SO PRURPORPTORPPURPUOOIR IUSUTPTRTORPOO BOSON (01 I 24 102/25/2036
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 01/25/2013| Pass-Through LOSS.........cvcvererer | voverneremermerineninee | eevmrennsernernenenees | cevnernneennenn 3,991 [ i 3991 | i | v [ e [ e (0 [ UUTOPURRORTOPEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRIRTO VPN (U IO 17 |02/25/2036
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 02/25/2013| MBS Paydown 0.17568742......... | ccccooeeeenevrneeneennes | cvvrrnnenn 10,544 | 10,544 | 10,544 | 10,901 | s [ e [ e (1[N IO 10,544 | oo | s (V1 IO 87 |02/25/2036
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 02/25/2013| MBS Paydown 0.17568742......... | cccouerenrriverrernnee | evvvvervencee 3832 | v 71,532 | e 1,832 | el T8TT | s [ e [ (V1 I YK 728 IR I 0 | s 62 | 02/25/2036
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 02/25/2013| Pass-Through LOSS........cccueveerer | coverneremermenineeinnee | seemerinsernersnenennees | cevnernneerssnd, 385 [ iiiiiinn8,385 | e | e [ e [ e (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO (V1 IOV 44 102/25/2036
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 02/25/2013| Pass-Through LOSS..........cccvveres | coreerriemrinerireninns | evnnviennrneiiennnes | covverrennenne 3,847 | e384 | s | e [ e [ e (V1 FSOOSOURRTURPORN PRORPORPTORPPURPUOROIR IUSUTPIORTRRPOO BOPON 0 02/25/2036
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. .103/25/2013| MBS Paydown 0.17406396......... | ccccvevvererererneenne | vevvvrirneneen 7,049 | i 7,049 | i 7,049 | ot TTTT | s [ e [ 0 7,049 0 02/25/2036
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 03/25/2013| MBS Paydown 0.17406396......... | ccccoueeeeneenerneeinnee | weernernnennnB,085 | 5,035 | 05,035 | i 5,820 | v [ e [ 0 0K L T B 0 02/25/2036
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 03/25/2013| Pass-Through LOSS...........cvvveres [ orerernneneinnineninnns [ renverernninsirenins | ey 316 | iy 316 | | e | e | vevee 0 | oo | e | e | oo (01 I 54 102/25/2036
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 03/25/2013| Pass-Through LOSS........cueveerer | coverneremernenineninee | weemerinnernensnerennees | cerneninneennenn 33083 [ i 3,083 | i | cevrvenesiineens [ e [ e (0 [ UUTOORORTOOPEN PUPPORPOTPIORORPIPIORE IUPORPORPPORRORTIOR FOVPN 0 | e 38 | 02/25/2036
25755T AC  4|DPABS 2012-1A A2 SEQ 5.216 01/25/2042.............. | ... 01/25/2013| MBS Paydown 0.985...........cccoue [ worvrermrerrenrinerinins | crvveeeninns 60,000 | ..covverend 60,000 | .ovvrrirecs 60,000 | .ocvrrnen 59,999 20 (V1 I 60,000 |..cooverinni [ e [V I 782 |01/25/2042
257867 AT 8| DONNELLEY & SONS 6.125 01/15/2017.......cocvvures [ e 03/14/2013| Cash Tender 106.5..........ccccreves | vorernererermnerrenirene | oviiees 7,455,000 | ......... 7,000,000 | ......... 6,950,860 | ......... 6,976,585 23,415 | ... 23,415 | v | e 7,000,000 | .coovveerinnnnn [ e 455,000 |..... 455,000 |..... 284,642 |01/15/2017
26223N  AE  5|DRUG 2012-1 A2 ABS 5.80 07/15/2024............cccovuvs | cevne 01/15/2013| MBS Paydown 0.84820513......... | cccceeevrnerrereneenns | cevverienns 164,103 | ...cccveeeee 164,103 | ..cocvoneee 164,074 | ..coovvnne 164,076 w0 [ (V1 PRI ISP 164,103 | oo | e 0 2,379 |07/15/2024
262230 AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025..........cccoc. | vevee 01/15/2013| MBS Paydown 0.976889229....... | ..c.ccooverrerernrrnns | wrverienns 106,310 | coovvrevnee 106,310 | cooovvreneee 106,309 | ..ovvvvnee 106,308 w0 (V1 PRI ISR 106,310 | ovvoeverviiens | oo [V R 502 |01/15/2025
28108P AA  4|ESLFT 2012-A AP ABS FLT 10/01/2025... 01/01/2013| MBS Paydown 0.808623228 1,004,728 | ......... 1,004,728 1,009,752 | ......... 1,009,751 | .o | eeeennne(5,024) [ oo | eieennd(5,024) [ o | 1,004,728 | ..oovvvererres | e (V1 I 5,199 |10/01/2025
28108P AB  2|ESLFT 2012-A AT ABS FLT 10/01/2025 .101/01/2013| MBS Paydown 0.808420116.. 1,005,794 ..1,005,794 1,007,493 21,007,491 | | e (1,899) | e | e (1,699) | s | e 1,005,794 0| oo 4,903 | 10/01/2025
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030.........ccccverervrne | vever 02/11/2013| Sinking Fund Redemption 100.0. | .... 97,004 | oo [ 0 2,529 |02/11/2030
29248* AA  9|EN-TOUCH SYSTEM REV L+550 12/31/2013........... | ..... 03/29/2013| Paydown 100.0........ccoeverrerrrinns | cevermermeninenieeines | ceernsrineiins 7,303 | oo 7,303 | e 7,266 | oo 7,278 4. Z N I 7,303 | oo | e (V1 I 12/31/2013| 4Z........
29248* AB  7|EN-TOUCH SYSTEMS TL L+550 12/31/13.......ccccoe. | ceene 03/29/2013| Paydown 100.0........c.cevvrrerivies | vererrreeerinenireniene | cenreienians 30,020 | v 30,020 | oo 29,870 | .ovvvernene 29,921 | v | e LI [N IS LS - 30,020 | .o [ e (V1 IR 12/31/2013|4Z........
302182 AD  2|EXPRESS SCRIPTS 6.25 06/15/2014..........ccovvvenees [ e 03/29/2013| Make Whole Call 106.6992293... | ......c.ccovrmerrmerrnee | 000e.3,200,977 | .........3,000,000 | .........2,987,220 | .........2,995,888 | ....cocoovurrmrine | vorrrrenns 4112 | s [ e 4112 | e | v 3,000,000 | .coovvrevirnnnes [ e 200,977 |..... 200,977 | ...... 54,167 |06/15/2014| 2FE......
30249U AB 7 |FMC TECHNOLOGIES 3.45 10/01/2022..........coccrever | e 01/23/2013| MORGAN STANLEY & CO......... [ covvvrverecrvererinn | wereen5,114,050 | .........5,000,000 | .........4,995,750 | ........ 4,995,871 | ..cooovvivirinns | e 33 [ [ e 33 [ | s 4,995,904 | ..o [ e 118,146 | ..... 118,146 | ...... 60,854 | 10/01/2022| 2FE......
30257G AA  9|FPLENERGY NATL 5.608 03/10/24..........ccoocrrernee | cenee 03/10/2013| Sinking Fund Redemption 100.0. | ......ccccevverrerreee | wvvrreneri 407,700 | ............407,700 | ...........406,506 | ........... 406,650 | ...ccocoverrurrne | ovvrrrmrrrens 38 [ [ e 38 | e | s 407,700 | .oovrerrerres | e 0 . 11,432 | 03/10/2024| 3FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.........cconvvevsces [ o 01/15/2013| MBS Paydown 0.99518072......... Mo [()] - 30,121 | [ e 0 | oo 106 |10/15/2042| 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042..........covrvves | corne 02/15/2013| MBS Paydown 0.99277108......... (2)] .o (V2] - 30,121 | [ oo (1 I 211 |10/15/2042
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042. 03/15/2013| MBS Paydown 0.99036144......... @] ... 4)].. 30,121 | e [ 0 10/15/2042
31331F AK 7|FEDERAL EXPRESS 7.63 01/05/14. .| 01/05/2013| Sinking Fund Redemption 100.0. 0)] .. (0) 524,389 0 01/05/2014
31331F AQ 4|FEDERAL EXPRESS 7.85 01/30/15. 01/30/2013| Sinking Fund Redemption 100.0. | .......cccccevvvvercnns | crirrer 470,79 | e 470,179 | ... 469,107 | it 470,081 | oo | i 10 | | e L[V [T ISR 470,179 [ oo | e 0 01/30/2015
31331F AY  7|FEDERAL EXPRESS 6.845 01/15/19........cccoevrmevnns | cenee 01/15/2013| Sinking Fund Redemption 100.0. | ......ccoevvmevverrnee | wrrrreeens 137,500 | i 137,500 | 130,739 | i 132,639 | s | e A0 [ | e A0 [ [ e 137,500 | oo | e 0 01/15/2019
31331F BC 4 |FEDERAL EXPRESS 8.25 01/15/19.....cccccvuviviverenns | veree 01/15/2013| Sinking Fund Redemption 100.0. [ .......cocevervvererinnn | crrvrrrrenns 153,703 | oo 153,703 | oo 169,924 | ..coccooue. 157,632 | oo | e (4] ) [N IR () ) [ LI (N R 0 01/15/2019
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....cvvvvvervcivrirnens | e 01/01/2013| Sinking Fund Redemption 100.0. | .....cccovvvverrnererene | cernerrrennns 32,374 | s 32,374 | v, 30,898 | ..oocvrrene 31,933 | s [ e | e (V1 I 32,374 | oo | e 0 06/01/2017| 1FE......
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316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....cvvvvvririinrrrnens [ 02/01/2013| Sinking Fund Redemption 100.0. | ....ccccovvvrmevverrnee | corverernerne32,566 | woviirrrrn32,566 | v 31,082 | o0 32,122 | s | i LS [T IS L - . 32,566 IO 0 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....ccvvvervrrvrernen | veree 03/01/2013| Sinking Fund Redemption 100.0. [ .......cocevrvvrerrnns | vervrrrnnren 32,760 | civiieinnn 32,760 | oo 31,266 | 132,313 | i | e 30 [ [ e 30 32,760 IO I 0 06/01/2017| 1FE......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. . 101/29/2013| Paydown 100.0.........cvvevrrerererrnens | corrverrmrnrreneninnns | evvrerereened6,195 | 86,195 | 186,195 | 88,195 | oo | e | e 0 46,195 0 . |09/24/12016
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 02/01/2013| Paydown 100.0... R . . 65,992 | ... 265,992 | oo | e | e 0 65,992 v [ 0 . | 09/24/2016| 4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 02/05/2013| Paydown 100.0........ccceverrvemiriens | ovrererrierirenirnneinns | creerirenas 475,145 | ..o 475,145 | ............ 475,145 | ........... AT5,144 | oo [ e [ (V1 IPORRPORTORN ISR 475,145 OO (V1 I 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 02/06/2013| Paydown 100.0........ccevvrerereeins | vorernerrerinnerneniene | ceneeineinns 79,191 | v, 79,191 | e, 79,191 | v 79,191 (0)].er [(0)] . 79,191 v | (V1 IR 09/24/2016|4Z........
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036.........cce0. | oo 02/25/2013| MBS Paydown 0.707980748....... [ .ccovvvervrnrererinnes | crrvrerrenns 227,533 | oo 227,533 | coveens 212,032 | .o 212,032 [ .o | e 81 [ [ e 81 | s . 227,533 IO I (1 I 69 [07/25/2036| 1AM.....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............co. | e 03/25/2013| MBS Paydown 0.697039008....... | ..ccvrvrmereremeriennnns | crvererees 271,093 | oo 271,003 | ...cccoonee 252,624 | ............ 252,624 537 |..... 537 | oo . 271,093 v | e [V IO 157 | 07/25/2036| 1AM.....
32051G NS 0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... |..... 01/25/2013| MBS Paydown 0.208558837....... | cccceevrrenerrnciirene | cerneeineinns 11,903 | oo 11,903 | oo 8,972 | oo 8,860 | .o | i 23 | e [ e 23 | s . 11,903 IO 0 7 |06/25/2035( 1FM.....
32051G NS  0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... |..... 02/25/2013| MBS Paydown 0.204351782....... | ccccvevevivmerirerirens | conrviininne 19,352 | oo 19,352 | oo 14,587 | oo 14,405 | ..o | v 172 [ | i 1172 [ . 19,352 OO 0 | s 23 | 06/25/2035| 1FM.....
32051G NS  0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... |..... 03/25/2013| MBS Paydown 0.198022397....... | ccceveeeeremerrneniens | cerneeineenns 29,115 | oo 29,115 | e 21,946 | ..ooooonnen. 21,673 | e | e 3,896 | oo [ e 3,896 | .o . 29,115 OO (V1 IOV 51 | 06/25/2035| 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ | ..... 01/25/2013| MBS Paydown 0.361893138 9,529 IO I 0 05/25/2036| 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36. .| 02/25/2013| MBS Paydown 0.358986458.. 12,702 0 05/25/2036| 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ | ..... 03/25/2013| MBS Paydown 0.356731487 . . . . . . 9,854 IO 0 05/25/2036( 1FM.....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ | ..... 01/25/2013| MBS Paydown 0.382611083....... [ .ccoeevrerrenrrnnrinin | ervveereriens 52,462 | ..ccovvrnne. 52,462 | oo, 36,068 | ..ooovrrnen 35,817 136 |..... KL . 52,462 IO I (01 I 31 |04/25/2035| 1FM.....
320518 AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ |..... 02/25/2013| MBS Paydown 0.379261031........ | ccvevevveernerrnerirnns | cerneerneennd 50,251 | coverrrnns 50,251 | covvrernens 34547 | oo 34,307 261 |..... 261 | . 50,251 OO (V1 IO 59 |04/25/2035| 1FM.....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ | ..... 03/25/2013| MBS Paydown 0.373150521........ | ceceeveeriemeinerirens | e 91,658 | coovvrrnnens 91,658 | ..overvrnnns 63,015 | .covvrrenne 62,576 | ..ovrveriiviiine | e 9,999 | oo [ e 9,999 | .o . 91,658 IO (V1 I 162 | 04/25/2035| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 01/25/2013| MBS Paydown 0.383156211........ | ccccevvvrererererneninns | crvverirenns 150,067 | ..ooocveenee 150,067 | cveovvvrreens 97,516 | wovvrrreene 96,049 | ..o [ e | e (V1 ISP ISP 150,067 OO [V I 303 |11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 02/25/2013| MBS Paydown 0.377828969....... | ..ccovrvrnerrerineeans | corverirenes 223,866 | ............ 223,866 | ...ccvenee 145471 | v 249,501 | .ovveeveiieens | e [ e (V1 I . 223,866 IO (V1 I 909 |11/25/2037|1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 02/25/2013| Pass-Through LOSS...........cccvveres | vorerereemrrnerirenenee | eeevmneesnrnernennnees | vvrereeeen 168,985 |10 107,840 | oo | oo [ e [ e (V1 I IO 0 11/25/2037| 1FM......
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 03/25/2013| MBS Paydown 0.375659623....... | .cccveeevernerrerernee | wvrernnen 154,709 | 154,709 | 100,532 | e 101,801 | s [ e [ e (V1 ISP IS 154,709 IO 0 11/25/2037| 1FM.....
32056) AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB .103/25/2013| Pass-Through LOSS...........ccveeees | vovrenrennirnernneinns | evvnnrnnernenienernens | sy 033 [ i ,621 [ i | e [ e [ e 0 0 11/25/2037| 1FM.....
32113) CF  O|FNLC 2005-4 A3 SEQ FLT 02/25/2036...........cccovverer | e 01/25/2013| MBS Paydown 0.51412744 . . . . 743 |..... TA3 | o | e 129,045 IO 0 02/25/2036| 1FM.....
32113 CF  O|FNLC 2005-4 A3 SEQ FLT 02/25/2036............cccovverer | e 02/25/2013| MBS Paydown 0.50654757.......... [ ccccovverevevrneerernnes | vererrrnrren 98,638 | ciiiiirn098,538 | oo 75,998 | 1o 79,6271 | i | e 1AT8 | e | e 1478 [ . 98,538 IO (V1 IO 80 |02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........cc.ccoeverc | cevee 03/25/2013| MBS Paydown 0.49685395......... | cccovvvevrveneriverrene | wovrrenenn 126,017 | 100000 126,017 | 97,191 | 101,824 | s | v 2,187 | oo | e 2,187 | e | s 126,017 IO I [V I 148 |02/25/2036| 1FM.....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28.........cccce. | vever 01/25/2013| MBS Paydown 0.08253424......... | cccooveernevenernerinens 2,334 | . 2,334 2410 | oo 2,369 | ooverceini | s (K T I (K P 2,334 v | e 0 | v 14 |12/25/2028| 4FM.....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28.........ccccce. | oevee 02/25/2013| MBS Paydown 0.08022221......... | ccceeeeeeeemeineiirene | cevneeiineins 11,560 | oo 11,560 | oo 11,933 | oo 11,733 [ i | v (214) | cevoereienns | s (214) | covoerris . 11,560 IO (V1 I 138 | 12/25/2028| 4FM.....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28..........ccoce. | oevee 03/25/2013| MBS Paydown 0.07977471......... | ceeerveernevenernerinens 2,238 | .o 2,238 2,310 | oo 2271 | oo | e (<3 TR I (1)) 2,238 OO (VN IO 40 |12/25/2028| 4FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 01/25/2013| MBS Paydown 0.128325961........ | ccccvvevervnerrcrirens | ceneeiineinns 14,907 | oo 14,907 | oo 11,739 | v 12,960 [ .vvoveereiienes | e [ e (V1 I . 14,907 IO 0 | s 57 | 04/25/2033| 1FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 02/25/2013| MBS Paydown 0.122768958....... | .ccovervrerrenrrnerinins | vrvvvererines 16,671 | oo 16,671 | o 13,128 | oo 14,493 470 | ... A70 | oo . 16,671 IO I 0 04/25/2033| 1FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 03/25/2013| MBS Paydown 0.11851372.... 190 |..... 190 12,766 S 0 04/25/2033| 1FM.....
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... |..... | 01/25/2013| MBS Paydown 0.533837855.. LA.553,924 | e [ [ 0 7,105 0 07/25/2035| 1FM.....
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | ..... 02/25/2013| MBS Paydown 0.52290266......... [ ..cccoovurevrmrverinns | coerrennend2,921 | 42,921 | 40,785 | L 9,386,559 | .ooervecrierine [ e 33 [ [ e 33 42,921 S 0 07/25/2035| 1FM.....
36190F AD  2|GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | ..... 03/25/2013| MBS Paydown 0.521465442....... | ..ccocoveeevnererinns | corvvireennn 5,641 | i 5,641 | . 5,360 | e 1,233,713 [ oo | e L [T ISP LI I 5,641 OO (V1 IO 52 |07/25/2035| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 01/26/2013| MBS Paydown 0.79700928......... | cccccovrrmrrrerrnrirnns | wrrerrennnn 759,830 | ... 759,830 | ............739,290 | ... TA3,344 | oo | e 8,675 | ivvvvereririene | e 8,675 [.ovvrrrerivrane | rvrreins 759,830 IO I (1 I 3,783 [01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 02/26/2013| MBS Paydown 0.776029534....... | ..ccoocoverevrnrrerinns | cvverieneen TILT8T | e TTTT8T | 756,761 | 760,911 | oo | e 9,765 | oo | e 9,765 | .vvveereriens | e 777,787 IO (V1 I 7,753 |01/26/2037| 1FM.....




62’5030

Statement as of March 31, 2013 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

36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 03/26/2013| MBS Paydown 0.764663091....... | ..ccocovrecrmrreriens | crverenernd21,391 | 421,391 | 409,999 | 812,248 | i | o000 3,352 | e | e 3,352 | oo | s 421,391 [ v [ 0 01/26/2037

36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034.... 01/25/2013| MBS Paydown 0.811754253....... | cccoovvvniriverivenrnns | e 248,010 | ..........248,010 | ............ 246,673 | ... 246,947 | oo | 129 | i 129 | oo | i 248,010 | .ccvvevivcires [ 0 02/25/2034

36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034 .102/25/2013| MBS Paydown 0.800931959.. 45,594 0 02/25/2034

36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034.... 03/25/2013| MBS Paydown 0.752897397....... | ccccouevvnevrmerneennes | werrernenn202,370 | 100000.202,370 | irri201,279 | ciii000201,502 | e | v 169 [ i 202,370 [ .covvrreereres | e 0 02/25/2034

362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 01/25/2013| MBS Paydown 0.751551553....... | cccovrveeriereninnns | cvverienns 193,310 | vocvvreenee 193,310 | vocvvriree 136,700 | c.ovvveneee 135,307 524 | ... 524 | oo | s 193,310 | oo | e 0 05/25/2046

362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 02/25/2013| MBS Paydown 0.727806486....... | ..c.covvrerererernennins | crrrererenes 432,801 | oo 432,801 | .o 306,059 | ..cooonne. 302,938 | ..oovverieriiens | s 51,078 | oo | e 51,078 | oo | s 432,801 [ oo [ 0 | v 313 | 05/25/2046

362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046............. | ..... 03/25/2013| MBS Paydown 0.716436173....... [ .cccovvverrvrneererinnes | cvrvrvrvenns 207,247 | covvrne. 207,247 | ccovene 146,556 | ..oovvene 145,062 | .oooveverrrernns | v 1,618 | | v 1,618 [ 207,247 | oo [ (1 I 218 |05/25/2046

362445 AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036...........covee. [ vonee 01/25/2013| MBS Paydown 0.79000746......... | cccceeevrerereverneenns | crvverireens 150,938 | ...cccvvueee 150,938 | ..oovvveneee 104,147 | covvverne 102,797 20,685 |..... 20,685 | ..ovvrcriren | s 150,938 | oo | e [V I 641 |07/25/2036

36244S AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036..........ccovee. [ vonce 02/25/2013| MBS Paydown 0.78580305......... | ceceeeereenerrneeinne | cerneerneenns 84,088 [ ..cocovvvrne 84,088 | .............. 58,021 | .ovvrrenne 57,269 | ..veveeriivinies [ e (107) | covereereeirneins | v (L1074 [— 84,088 |...ccoovvrrnrrns [ cenne 0 | oo 702 |07/25/2036

362445 AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036...........couee. | vonee 03/25/2013| MBS Paydown 0.77947358......... | ccccovrvrerierenrenns | cvverienns 126,589 | ....ccoouue. 126,589 | ..ovvvrnee. 87,347 | .oovvoen. 86,214 | .oooveerreiiens | s 12,669 | .o | v 12,669 | .o | e 126,589 | ...ovvvvvvnnns | e (V1 R 1,555 |07/25/2036

362631 AB 9| GSR 2006-OA12A1 SEQ SSNR FLT 08/25/2046...... | ..... 01/25/2013| MBS Paydown 0.18641765......... | cccceovvvrrerrereneinns | cerverienns 105,577 | coovvvennee 105,577 | coovvverens 84,066 | ....c.oo...... 84,960 | ...cvverecirinne | e 4,038 | oo [ e 4,038 | oo | s 105,577 | oo | e (V1 IOV 35 | 08/25/2046

362631 AB 9| GSR 2006-OA12A1 SEQ SSNR FLT 08/25/2046.... 02/25/2013| MBS Paydown 0.18004113......... | ceccoovrermrrrmerrerrens | vrrrrrnnrns 139,837 | 1000000 139,837 | i 111,345 | 112,530 | e | oo 11,830 [ | e 11,830 [ i [ 000 139,837 | e | s 0 08/25/2046

362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046.... .| 03/25/2013| MBS Paydown 0.17296562 0 08/25/2046

362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 01/25/2013| MBS Paydown 0.200274849....... | .cccoveoververnrreinn | crrreennn 249,809 | ... 249,809 | ...oer231,542 | 229,373 | oo | e Q67 | s [ e 9467 | i | 0. 249,809 [ i | e 0 06/25/2027

362669 AV 5| GSR 2007-4F 6A1 SEQ 6.0 06/25/22027..........covvever | vevee 02/25/2013| MBS Paydown 0.19951259......... e e [T | [ 18,480 [ | e 0 06/25/2027

362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027..........cccoveves | e 03/25/2013| MBS Paydown 0.18733856......... | ccccovevnerrrerrneernee | wevverererni 272,852 | 272,852 | 1iir00i252,899 | 271,002 | oo | v 11,955 | oo | e 11,955 | oo 272,852 | .o | e 0 06/25/2027

362669 AV 5| GSR 2007-4F 6A1 SEQ 6.0 06/25/22027............cccouve. [ venee 03/25/2013| Pass-Through LOSS..........cccveerer | covererrenmeeeeinneiaes | cevmnenseienrnnninnes | covrrirneesni 22,298 | iiiiieeeiii 20,685 | oo | cevveerieniinninns [ eoveiiesinsninns [ e (V1 SSUOUPURRTURTOR UUORPORPIORRTURPUUROIR IVSURPIRTOPTO OO 0 06/25/2027

36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ... 01/09/2013| Sinking Fund Redemption 100.0. (0)] ... [(0)] 17,024 | oo | s 0 | v 91 | 10/09/2029

36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 02/09/2013| Sinking Fund Redemption 100.0. Q)] (V2] - 17,115 | e | e (V1 I 183 [10/09/2029

36298G AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 03/09/2013| Sinking Fund Redemption 100.0. (3)] e ()] 17,207 | oo | e [V R 276 |10/09/2029

364760 AK 4| GAP INC/THE 5.95 04/12/2021.......occommrvmerirererneenes | e 01/23/2013| BARCLAYS AMERICA........ccccone | vovenermmrinerrernnne | erennn 3,424,830 | .........3,000,000 | .........2,989,500 | .........2,990,895 | ...covrrmmrrmrrne | ovvrvrmrrncnd B4 | oo [ e, B4 | oo | e 2,990,959 | oovevrrrinnnns [ e 433,871 |..... 433,871 | ...... 52,558 |04/12/2021

368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16 .101/20/2013| Sinking Fund Redemption 100.0. 140 | ..... 140 6,098 0 09/20/2016

368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.... 02/20/2013| Sinking Fund Redemption 100.0. | .... 140 | ..... 140 6,136 | .coovvvrvirinns | e 0 09/20/2016

368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........coecorivrracs | e 03/20/2013| Sinking Fund Redemption 100.0. 141 | ... 141 | 6,166 | ..ocoovvvrrranns | e 0 09/20/2016

36962G ZY 3| GEN ELEC CAP CRP MTNA 5.4501/15/2013.......... |..... 01/15/2013| Maturity 100.0.........c.coevervveerrrienns | corvrerirnnrverirenirnee | veerners500,000 | ............500,000 | ............509,136 | ..........500,886 | ......cocoevrrerrs | crrrerrnens (886) | evvvevevrrverrine | e ((1515) ) - 500,000 | ..cccovevrvers [ 0 01/15/2013

371866 ZZ 0| GENESIS GRP TL 12.00 9/17/2017.......covvervvernvrrnens [ v 03/31/2013| PaYdOWN.........ocvvreerereernerienins | cevernerinnnnenieninee | evnernnees 713750 | ot [ | o | oo | covessinssneninee | e (V1 PRI ISP ARENETVIR IS (V1 IR 09/17/2017| 3Z........

37952U AA  1[SEACO 2012-1A AABS 4.11 07/17/2027..........cccovvene R.. [01/17/2013 MBS Paydown 0.950000003....... 0 (V1 I 66,667 | ... [ s (V1 I 228 | 07/19/2027| 1FE......

379520 AA  1[SEACO 2012-1A A ABS 4.11 07/17/2027.......ovvvvvrer | vever 02/17/2013| MBS Paydown 0.941666669....... 0 (1 T 66,667 | ...covvvvrerns | e [V IO 457 |07/19/2027| 1FE......

379520 AA  1|SEACO 2012-1A AABS 4.11 07/17/2027.................. R.. |03/17/2013| MBS Paydown 0.933333336....... JOVPS L IO 66,667 | ..ccoverreenrns | o (V1 I 685 | 07/19/2027| 1FE......

38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........cccoeee | vonee 01/25/2013| MBS Paydown 0.498374996....... [ ..ccoorvrvvrrnrrerinnn | vererernnenen06,213 | 166,213 | coiii0066,213 | 050,679 | o | e | e (V1 I 66,213 | ..o [ e 0 05/25/2036( 1FM.....

38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36 01/25/2013| Pass-Through LOSS.........c.ccvveres [ oreernernnennirerinnes [ cernrererenieneieniens | ceverinereenen 9,282 | i 9,282 | o | e | e | e (0} UUTORURORTOPRN PURPPORPORPIORORPIOPIORE IVPORPORPRRRIRTIR POV 0 05/25/2036| 1FM.....

38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36. .102/25/2013| MBS Paydown 0.485848407....... | ..ccoovrvvvnerrnerans | vevrrrenncd8,513 | i 88,513 | 88,513 | 040,363 | s [ e [ 0 48,513 0 05/25/2036| 1FM.....

38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36 02/25/2013| Pass-Through LOSS...........cccvveres [ orevernnrenennirerinns [ cernrrernneniinnienes | evvvrreneennd 11615 | il 11815 | s | e | e | e (1[0 USRS PUPPORPOPIORORPRPORE IVPORPORPPRRRUOTO VPN 0 05/25/2036| 1FM.....

38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........cocevrs | coree 03/25/2013| MBS Paydown 0.472602988....... | ..cooceeenrvrmerneeirnee | eeverrrseencb2,579 | iiiiicei62,579 | 82,579 | 82,680 | e [ e [ e (V1 I 62,579 | .oovevererre [ 0 05/25/2036( 1FM.....

38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36...........cccees | vonee 03/25/2013| Pass-Through LOSS..........cvuvveres [ corerrrnninvinnnneninnns [ rernerernnnsernnnns | evvernerienenen 399 | 99 | v | v | evvenveneininns | vevee (V1 SUOSOTROTORTORN URORPORPIORRPURPIORIR IUSUPIORTORPOO OO (V1 I 16 | 05/25/2036| 1FM.....
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38142E AE 8| GOLDMAN SACHS GP 8.00 03/01/13.......cccoeremrren [ v 03/01/2013| Maturity 100.0........cocevrrnrerrerinnes | cevererreeinenrienieee | oveenn 2,000,000 | ......... 2,000,000 | ......... 2,461,038 | ......... 2,010,443 | oo | e (10,443) [ ..o | e (10,443) | ..o | e 2,000,000 IO 0 03/01/2013| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........coccvvvvveriimnis [ 01/15/2013| MBS Paydown 0.0368486.. (2)] e 2)].... 10,622 O 0 01/15/2029| 1FE......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/202! .| 02/15/2013| MBS Paydown 0.03510787 (6) 10,444 0 01/15/2029
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........cvcvvvvrvvrers | venen 03/15/2013| MBS Paydown 0.03327323......... [ cecoevrvrvermrveriens | ervvrernnenen 11,008 | 11,008 | 11,348 | 11,033 | | s (10) | cvveererrerrreerens | e (10) 11,008 v [ 0 01/15/2029
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030........cccc0on. | vonee 01/25/2013| MBS Paydown 0.052325584........ | ..ccovvvvrreneriverrnne | cevnrriennen 12,790 | i 12,790 | 111,855 | 012,003 | s | i 56 | oo [ e, 56 | e . 12,790 OO 0 7 |07/25/2030
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030........ccocvvne | vonee 02/25/2013| MBS Paydown 0.05003534......... | cccoveereemrerneriens 115 | ... 115 | e . 11,451 v | 0 | v 13 |07/25/2030
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........ccove. | coree 03/25/2013| MBS Paydown 0.047571405....... [ .cccovevrrrnrneerennns 190 |..... 190 [ . 12,320 IO I (01 I 20 |07/25/2030
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.......cccmvvvrvernvnns [ v 01/25/2013| MBS Paydown 0.23750837......... | ccccvevererrmerrerireee | cervreirnenn 38,846 | 38,846 | .iviii.38,651 | i 38,587 | e | i T T [T (S 75 | e . 38,846 v | e [V IO 168 |09/25/2034
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34......cccmvvvverinres [ v 02/25/2013| MBS Paydown 0.232715421....... | cccooveernvierieneriens 176 | ..... 176 | oo . 47,929 IO (V1 IO 416 |09/25/2034
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.......cccvvvvvvvvnnns [ v 03/25/2013| MBS Paydown 0.229138788....... | .ccovveervenrrniriens 00 I I I . 35,766 OO [V I 466 |09/25/2034
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 01/21/2013| MBS Paydown 0.30714196......... | ccccoveeernrermeeneennee | eevnrrinneen 12,197 | i 12,197 | 8,599 | 8,811 | s [ [ e (V1 I . 12,197 OO 0 4 107/21/2036
41161G  AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36... 02/21/2013| MBS Paydown 0.30581533......... [ cecrvevrvrvrmmererinnn | corrvrrernneenn2y 1968 | viiiiiiiennn2,156 | i 1,520 | v 1,204 | oo | e | e 0 2,156 IO I 0 1 (07/21/2036
41161G AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/3 .103/21/2013| MBS Paydown 0.30450413......... | cecoveerererrerimnnnns | cervmrinnenenn2y 131 | 2,131 | e 1,502 | e 1,190 | s | e | e 0 2,131 0 2 |07/21/2036
41161P  EX 7 [HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034 01/19/2013| MBS Paydown 0.63834224.... 207 |..... 207 32,345 OO (V1 IO 71 106/19/2034
41161P EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034............... | ... 02/19/2013| MBS Paydown 0.62258154......... | ccccovvverrrnriinerirene | coverrinnnrnn 78,804 | i 78,804 | 163,240 | ovverrnn83,620 | oo | e 9,326 | ivovrvereriens | e 9,326 [ .o . 78,804 IO I (1 I 348 | 06/19/2034
41161P EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034............... | ..... 03/19/2013| MBS Paydown 0.61610882......... | ccccveererrrerneriens 454 | ... 454 | e . 32,364 OO (V1 I 214 |06/19/2034
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......cc0.. | e 01/19/2013| MBS Paydown 0.284443433....... | ccccovvevnrrneineeinnne | eovnrrinnnen 52,017 | 52,017 | 036,393 | 034,884 | s | e 6,119 | o [ e 6,119 | oo . 52,017 IO (V1 I 25 |11/19/2035
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........c.. | ooer 02/19/2013| MBS Paydown 0.282062328....... | ..ccoocvevvrvverrerirnee | cervrrenenne33,335 | 33,335 | 023,323 | cirii000022,356 | e [ i 85 | o [ e 85 | . . 33,335 OO 0 | v 30 | 11/19/2035
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......cccc. | over 03/19/2013| MBS Paydown 0.281053141........ | cccovererveermervennnne | eovnerinnenn 14,129 | 14,129 | 009,885 | el 9475 | s | i 58 | e | e, 58 | e . 14,129 IO 0 | s 18 | 11/19/2035
41161P UK 7 |[HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 01/19/2013| MBS Paydown 0.21789565......... | ccccovvvvervenerrerrene | cevnrriennen 16,813 | i 16,813 | i 11,858 | 12,078 | s [ i A3 | e | e A3 [ . 16,813 IO 0 8 |08/19/2045
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45 02/19/2013| MBS Paydown 0.21488964.... 41,333 S 0 | v 37 |08/19/2045
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45. .103/19/2013| MBS Paydown 0.21448019 5,630 0 7 108/19/2045
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46 01/19/2013| MBS Paydown 0.36748823.... 3,707 IO 0 1 109/19/2046
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 02/19/2013| MBS Paydown 0.36371928......... (6)]..... ()] 8,669 IO 0 6 |09/19/2046
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 03/19/2013| MBS Paydown 0.36249997......... w0 (V1 T 2,804 IO 0 3 |09/19/2046
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........ccccovvees [ venee 01/25/2013| MBS Paydown 0.770782465....... | ..ccocoverevrnrreronns | covvrrenn 173,495 | 173,495 | 147,254 | 151,048 | | e 4827 | oo | e 4827 | oo | s 173,495 IO 0 | v 85 | 01/25/2036
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccoovvrers [ vere 02/25/2013| MBS Paydown 0.762416561 604 |..... 604 | ..o . 66,927 IO (V1 I 67 |01/25/2036
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccevrves [ veree 03/25/2013| MBS Paydown 0.741128079....... | .cccoovovevvrivrrerinns | crierrenn 170,308 | 170,308 | .. 144,549 | 148,273 | | e 5,928 [ .o | e 5,928 | ..o | s 170,308 IO [V IO 246 |01/25/2036
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36........ccccrvvrvrveres | veree 01/25/2013| MBS Paydown 0.34204375......... 597 |..... 597 | o 1,420 OV I 0 3 |11/25/2036
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36.......cocvvvrvrrvres | veree 02/25/2013| MBS Paydown 0.340964941 1,025 IO I 0 4 (11/25/2036
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36 N 03/25/2013| MBS Paydown 0.340064019 856 | oo [ e 0 5 |11/25/2036
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037. .| 01/25/2013| MBS Paydown 0.184717597.. 13,577 0 4 102/25/2037
43710M  AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037. 02/25/2013| MBS Paydown 0.18170612.... 9,938 v | 0 5 |02/25/2037
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037........cccoe | vevee 03/25/2013| MBS Paydown 0.180279237 4,709 OO 0 4 102/25/2037
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 01/25/2013| MBS Paydown 0.1247073........... | coccoevvenrrmniinerrene | woenrnnnnn 106,412 | 106,412 | 092,578 | 093,812 | s | s 3,163 | o | e 3,163 [ | e 106,412 IO I (1 I 65 |07/25/2034
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 02/25/2013] MBS Paydown 0.12360033......... | ccceveeeeremerrnerirnne | cereerneennsd 212 |..... 212 | s . 42,451 v | e 0 | v 52 | 07/25/2034
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437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB...... | ..... 03/25/2013| MBS Paydown 0.12287639......... VA7 I P (V1 I 50 |07/25/2034| 1FM.....
44320H AG  9|HP COMM LLC 5.02 03/15/2023...........coevvmrvecrriniies | covee 03/15/2013| Sinking Fund Redemption 100.0. | .... 338,472 | oo [ e 0 03/15/2023| 1FE......
44329H AS  3|HP COMM LLC 5.32 03/15/2023 .103/15/2013| Sinking Fund Redemption 100.0. 51,696 52,553 0 03/15/2023| 3AM.
443510 AE 2 |HUBBELL INC 5.9506/01/2018... 01/24/2013| SEAPORT GROUP..........cocovvvnnee ..4,000,000 | ......... 4,589,279 | ... 4,559,748 | ..o | eeeend(7,597) | e | e (T,597) [ s | s 4,552,151 | oo | e 275,529 |..... 275,529 | ...... 38,344 | 06/01/2018| 1FE......
44841R  AA  9|HUTCHISON WHAMPOA 6.50 2/13/2013.........cccoceer | ceeee 02/13/2013] Maturity 100.0.........ccoeververrmrernns | verermrieninerireniene | evrienes 2,292,000 | ......... ,292,000 | ......... 2,238,551 2,292,000 | .ooovvrerrinnien [ e 0 . 74,490 |02/13/2013| 1FE......
44970* AA  2|IM BRANDS LLC TERM LOAN 8.50 9/28/2016......... |..... 01/04/2013| Paydown 100.0........ccovvereermreenns | oerereerrnensenirseenans | evrerienes 236,250 | .cooonen. 236,250 | ..o 204,363 236,250 | ..ocvevriieries [ (V1 I 5,007 |09/28/2016|5...........
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017.....cccrvvvrere [ s 03/01/2013| MBS Paydown 0.622876195....... [ ..ccovvrerrnrrnnrinnn | crvveererinns 35139 | v 35139 | v 34,319 35,139 | oo [ o (01 I 50 [12/01/2017|1FE......
45068H AF  3|ITT HARTFORD GRP 7.30 11/01/2015......ccccovvvvvnns | cenne 03/26/2013| Cash Tender 116.956...........ccocv. | voverereeermerirenirnee | overnne 4,377,663 | ......... 3,743,000 | ......... 4,172,264 | ........3,947,045 | .o | o (16,072) [ oo | crvreens (16,072) | oo | cereeens 3,930,974 | oo [ e 446,689 |..... 446,689 |..... 110,055 | 11/01/2015| 2FE......
45252H AE  2|IMMUCOR TL B-1 L+450 8/19/2018........cccoorevemevnncs | cenne 02/19/2013| Paydown 101.0.......ccvuevemreneenns | cevernerinniseiiienireee | oreins 7,034,650 | ......... 6,965,000 | ......... 6,965,015 | .........6,995,742 | .oooovvovririians [ e (30,742) [ oovvvvescieri | v (30,742) | v | e 6,965,000 | ..oovveerineins | e 69,650 | ...... 69,650 | ...... 58,874 |08/19/2018| 3FE......
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034...........cccovvvvuns | cuvee 01/25/2013| MBS Paydown 0.212358518....... 29,455 | ..o [ [V I 117 | 09/25/2034| 1FM.....
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034.........covvcvvrers | venee 02/25/2013| MBS Paydown 0.210637769....... 24,090 | ..o [ e 0 09/25/2034( 1FM.....
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034...........cccovvvunrs | voeee 03/25/2013| MBS Paydown 0.209291941.. 19,077 [ oo [ e 0 09/25/2034( 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/203 .|01/25/2013| MBS Paydown 0.16365807 85,492 0 04/25/2035| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035... 02/25/2013| MBS Paydown 0.16220797.... 62,354 | .oooovrerreen | o 0 04/25/2035| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 03/25/2013| MBS Paydown 0.16126035......... [ ccccoeevrvevrmnverinnn | vvvvrernneenn 0,748 | oo 40,748 | e 201 |..... 291 | s 40,748 | oo | e (01 I 83 |04/25/2035| 1FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........c.ccocrnerer | cenee 01/25/2013| MBS Paydown 0.17576777......... | cecevererveemerreeirnee | eervrrirneenn 16,866 | o 16,866 | oo 8,770 | 2,563 | s [ o [ (V1 I 16,866 | ..ovvovercerens | e 0 | v 12 |08/25/2035| 4FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............coocrnvrer | cevee 02/25/2013| MBS Paydown 0.17408247......... | ceccoevvvnernerineeraes | cvnreinneenn20,224 | 020,224 | 10,516 | 3,074 | s [ [ (V1 I 20,224 | oo | e (V1 I 29 | 08/25/2035| 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ccccrvurer | conee 03/25/2013| MBS Paydown 0.17312871......... | ceveevevevmerverrenernee | cevvvnenen 11,445 | i 11,445 | 05,951 | i 1740 | s [ e [ (1 I 11,445 | oo | e 0 | v 24 108/25/2035| 4FM.....
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........ccvcvverermerns | cenee 01/25/2013| MBS Paydown 0.479638512....... | ccccoveermeernererneennns | wervrrrneen 1,018 | i 1,018 | o O 1| 1,018 | [ e 0 0 |05/25/2036| 1FM.....
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........ccocovvrvrmrrns | covee 02/25/2013| MBS Paydown 0.465877754....... | cccovvvvvrenerinernene | evvvirirencen 8,160 | 5,160 | 3,612 | i 3786 | s | v 1,304 [ v | e 1,304 [ 5,160 | .coovevrerrnins | e 0 5 |05/25/2036( 1FM.....
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........ccovvrerrernes | vevee 03/25/2013| MBS Paydown 0.465175606 OO I 1 Lo [ DN 0 0 |05/25/2036| 1FM.....
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013.. .101/25/2013| MBS Paydown 0.172696841....... | ..c.covvrervverrncrans | vevrnrrinneirece20 | o200 | 342 | s (216) | s [ e [ 0 420 0 0 |10/25/2013| 6*.
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013.. 02/25/2013| MBS Paydown 0.171688723....... [ .cccovvvrrrermereiinnes | cerrvrrernenenn 3,085 | 3,045 | i 2881 | e s (1,570) | e | evvveineveiininns | oo 0 3,045 | i [ 0 1 (10/25/20136*.
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........ccooverves [ vene 03/25/2013| MBS Paydown 0.171632213....... | ceccovevevnrernerneennes | eevrneernneennee 17T | i 171 139 | e (88) | s [ e [ (V1 I 171 | e [ 0 0 |10/25/2013|6*.........
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 01/25/2013| MBS Paydown 0.330188165....... | .cccovrevrrverrenernee | cevvrrennn 11,345 | i 11,345 | 8,694 | 2458 | s [ e [ (V1 T 11,345 | oo | e 0 | s 52 | 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 02/25/2013| MBS Paydown 0.322799704....... | ccccvvrermerverrerrnee | covrnrneenn22,978 | 22,978 | e 13,857 | e ,978 | s | v [PX10) ) IS ISR (PX0) ) I— 22,978 | oo | e [V IO 211 |06/25/2035( 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 03/25/2013| MBS Paydown 0.315411242....... | ccccoovvvvernerinernnes | crinecreeenn22,978 | iiii0022,978 | i 13,557 | e ,978 | s | v (1074 ISR IO (107 I— 22,978 | .o | e 0 | oo 316 |06/25/2035( 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... | ..... 01/25/2013| MBS Paydown 0.230423395....... | ..cccocvvvrrverrerrnee | eevvrnrneene38,311 | 35,311 | 035,730 | o0 35,569 | s | v (338) | cevevrerreereris [ v [RKS) ) I 35,311 | v [ e [V I 169 | 01/25/2033| 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... | ..... 02/25/2013| MBS Paydown 0.229902002 K] . [(0)] AT N D 0 | s 50 [01/25/2033| 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33......... | ... 03/25/2013| MBS Paydown 0.22935885......... K] [(0)] L7 7.2 IR I (V1 I 78 [01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. 01/25/2013| MBS Paydown 0.265291602....... [ .cccovvererrermrreiinnes | verrvrrereeeene8,212 | 8,212 | e 7,083 | e 7,535 | s | e | e 0 8,212 | coveevrveranns | e 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. . | 02/25/2013| MBS Paydown 0.264658228.. OO N 1 1,279 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. 03/25/2013| MBS Paydown 0.264032962 2 2 1,263 | oo [ e 01/25/2033| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34........... | ..... 01/25/2013| MBS Paydown 0.13745564......... | .cccoocennermerineennee | vevnrrinneennn3,519 | 3,519 | 002,886 | 2,914 | s [ e [ (V1 I 3,519 | oo | e 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34........... | ..... 02/25/2013| MBS Paydown 0.137079171....... [ ccervvrvrvvrrneirennns w2 2 | 3,765 | oo | e (V1 I 17 | 10/25/2034( 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34........... | ..... 03/25/2013] MBS Paydown 0.134958715....... | ccccovervevrvnnerrennnne | eernerinnenni21,205 | 21,205 | 17,388 | v 17,858 | s | e 49 [ e | e 49 | 21,205 | oo | e 0 | o 140 | 10/25/2034| 1FM.....
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45661E EM 2 [INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36.......... | ..... 01/25/2013| MBS Paydown 0.0...........cccovenene 716 | o (U IR ISR 1483 | e | e 1,483 | 1,483 IO 0 6 |05/25/2036
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... ] ..... 01/25/2013| Pass-Through Loss AA064 | oo | e | e | {1 [ ORI IV 0 O [V I 363 |05/25/2036
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039 .| 01/25/2013| MBS Paydown 0.39456926......... | ccccoerererrnrinnnnis | cerrmrinnnenenn 3,219 | 3,219 | e 2847 | e | e | evveinsessiieinns | veeee 0 3,219 0 1 |06/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccovurers | veree 02/25/2013| MBS Paydown 0.393301456....... | .cccoovvermrermernmrrnes | eernrrnnncne 1,902 | i 1,902 | e 1445 | s | e [ e [ e 0 1,902 IO 0 1 106/25/2039
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039...........ccoceree | ceeee 03/25/2013| MBS Paydown 0.392267154....... | ccccovvvenrrnerrernnee | eerverrenee 1,581 | e 1,851 | el 1T9 | s | e [ e [ e (V1 I 1,551 OO 0 1 |06/25/2039
45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ |..... 01/25/2013| MBS Paydown 0.428981956....... [ ..ccocovevrvrvrrerinnes | cervrernnne.86,092 | ............86,092 | oo 51,602 | .overrrnne 51,920 [ oo | s 18,017 | oo | e 18,017 | oo . 86,092 . (VN I 37 |07/25/2036
45661X AB  8|INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ | ..... 02/25/2013| MBS Paydown 0.423017821....... [ cccovvvrvrvrmnnerinns | cvrrreeenn 113,319 | 113,319 | e 67,920 | .oovrvrrnenn 68,340 29,893 |..... 29,893 | oo | s 113,319 IO I (01 I 96 | 07/25/2036
45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ |..... 03/25/2013| MBS Paydown 0.418493737....... [ ccccovvvevvererrerien | cerererennn.85,958 | ..........85,958 | ..o 51,521 | v 51,839 [ oo | e 18,605 | ..cvouvvererieris | s 18,605 | ..oovevrrrrnns . 85,958 I (VN 109 |07/25/2036
46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048..........ccccee. | e 01/15/2013| MBS Paydown 0.817329638....... [ ..ccocvrvrermrrerinns | vrvrreeeenn25,912 | 0025912 | 25,907 | oo 25,907 w0 [ (V1 I . 25,912 v [ (V1 IO 82 [12/15/2048| 1FE......
46616M AA 8 |HENDR 2010-3A A SEQ 3.82 12/15/2048.........ccccccee | voree 02/15/2013| MBS Paydown 0.808123913....... | ccccovrvverrererncinns | crverererennn 36,823 | 1000 36,823 | oo 36,815 | oo 36,816 N 2 | . 36,823 IO I [V I 234 |12/15/2048 1FE......
46616M AA  8|HENDR 2010-3A A SEQ 3.82 12/15/2048..........ccccoc. | v 03/15/2013| MBS Paydown 0.802822446....... | .....cccovveverrerenns | vrvrreeeenn21,208 | coiirinnn21,208 | oo 21,202 | oo 21,202 0 (V1 I . 21,206 OO 0 12/15/2048| 1FE......
46616P AA 1 [HENDR 2011-1A A SEQ 4.70 10/15/2056..........ccccoves | v 01/15/2013| MBS Paydown 0.918487978 1] 1 44,023 IO I 0 10/15/2056| 1FE......
46616P AA  1|HENDR 2011-1A A SEQ 4.70 10/15/2056. .| 02/15/2013| MBS Paydown 0.912626882.. 1. 1 41,028 0 10/15/2056
46616P AA  1|[HENDR 2011-1A A SEQ 4.70 10/15/2056. 03/15/2013| MBS Paydown 0.90821869.... 0 0 30,857 S 0 10/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A SEQ 4.94 09/15/56..........cocrvrrnee | veree 01/15/2013| MBS Paydown 0.966407021....... w0 {1 [ O . 18,386 IO I (1 I 76 |09/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A SEQ 4.94 09/15/56..........cocvvrevee | corne 02/15/2013| MBS Paydown 0.960588738....... 2N 2 | . 46,546 IO I 0 | v 383 |09/15/2056| 1FE......
46616Q AA 9| HENDR 2011-2A A SEQ 4.94 09/15/56..........ccocoevvre [ venee 03/15/2013| MBS Paydown 0.956522697....... OO N L . 32,528 IO (V1 I 402 | 09/15/2056| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065.............cocc. | vovee 01/15/2013| MBS Paydown 0.976344435....... 20 (1 I . 10,612 v | 0 | v 35 | 02/16/2065| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2085.............coec. | cever 02/15/2013| MBS Paydown 0.971348163....... JOVPS N 1| . 24,981 IO (V1 I 169 |02/16/2065| 1FE......
46616V AA 8 |HENDR 2012-1A A ABS 4.21 02/16/2065.............cccc. | evee 03/15/2013| MBS Paydown 0.968286533....... w0 (V1 I . 15,308 IO I [V I 158 |02/16/2065| 1FE......
46617A  AA  3|HENDR 2012-3A A ABS 3.22 09/15/2065 01/15/2013| MBS Paydown 0.999436775....... | ccccovereenevmerreeernee | veverneerneninnens8T5 | eiviiriirnenn875 |84 | 874 | s [ [ 0 875 IO 0 2 |09/15/2065| 1FE......
46617A  AA 3 |HENDR 2012-3A A ABS 3.22 09/15/2065. .102/15/2013| MBS Paydown 0.996939652.. 0 0 9,988 0 09/15/2065
46617A  AA  3|HENDR 2012-3A A ABS 3.22 09/15/2065 03/15/2013| MBS Paydown 0.995755847 LAT35 | 4,735 L4732 . 0 0 4,735 IO 0 09/15/2065
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | oe. 01/25/2013| MBS Paydown 0.30568674......... | ..cccovvererrerineians | coverienes 125,430 | coovvreneee 125,430 | v 111,319 | v 111,510 | oo [ | oo (V1 ORI ISP 125,430 IO 0 07/25/2035
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 02/25/2013| MBS Paydown 0.29843273......... | ccccovrvrerirerennnnns | cvverienns 167,568 | .....coo.uc. 167,568 | .........c.. 148,716 | ..ovvvenee 148,972 346 |..... 346 | oo | s 167,568 OO [V I 854 |07/25/2035
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | .ooe. 03/25/2013| MBS Paydown 0.2938778........... | cocceeevrereeeerneeinns | cvvverireens 105,219 | coovvrennee 105,219 | cvvverens 93,382 | oo 93,542 508 |..... 508 | .vevrrrerireren | e 105,219 v | e [V I 804 |07/25/2035
46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.......cccccoves | veves 01/12/2013| MBS Paydown 0.25115957......... | ceeeerereemerrerirnne | oreinns 1,264,975 | ......... 1,264,975 | ......... 1,228,953 | ......... 1,262,281 378 |..... KY£: TN SRR R 1,264,975 IO (V1 I 5,025 |03/12/2039
46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.......cocccones | vever 02/12/2013| MBS Paydown 0.094136483....... | .cccovvvrerererenennns | crverirennd 628,092 | ............ 628,002 | ........... 610,206 | ............ 626,754 | ..oovovrinins | e 1,666 | ..o | e 1,666 [ ..o | e 628,092 OO (V1 I 4,990 |03/12/2039
46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39......ccccooves | veves 03/12/2013| MBS Paydown 0.0.........cocvuererere | orrererernenienirneninns | cvveerieees 376,546 | ............ 376,546 | ............ 365,823 | ..coooneee. 375,744 | oo | e 2,791 | o [ e 2,791 | o | s 376,546 IO (V1 I 4,487 103/12/2039
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041........ovvve | o 01/15/2013| MBS Paydown 0.186245595....... | ...cccooovvriververrnns | cevvrriennee 11,680 | i 11,680 | i 10,611 | e 11,430 | s [ [ {1 [ O . 11,680 IO I (V1 I 44 107/15/2041
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. 02/15/2013| MBS Paydown 0.180316853 11,857 OO 07/15/2041
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. .| 03/15/2013| MBS Paydown 0.177730456.. 5173 07/15/2041
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQFLT 7/15/19 01/15/2013| MBS Paydown 0.072658256 11,114 v | e 07/15/2019
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....cvvvvevrns [ e 02/15/2013| MBS Paydown 0.071640075 8,145 OO 07/15/2019
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15M19.....cvvvvvrns [ s 03/15/2013| MBS Paydown 0.066612984........ | ...coovverrrmerinerirene | corerrinnnencd0,217 | i 80,217 | 34,436 | o0 37,829 | s | e 1,210 | oo | v 1,210 | oo . 40,217 IO I (01 I 58 |07/15/2019
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 01/25/2013| MBS Paydown 0.472997397....... | ccccovvrereernrrerinns | vererrrnnnen 38,221 | 038,221 | 100 36,775 | 030,639 | s | e KNI KT IR 3,193 [ . 38,221 S 0 | o 191 | 12/25/2035
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46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 02/25/2013| MBS Paydown 0.46864246......... [ ..ccocorerevrnrrercnns | ververinneree3T,017 | i 37,017 | 35,617 | 29,674 | s | e 2,723 | oo | e 2,723 | o . 37,017 IO (V1 I 370 | 12/25/2035| 3FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. 03/25/2013| MBS Paydown 0.4635542........... | ceccovveeriernerinernnne | covnrrnnerncd3,250 | 83,250 | v 81,615 | i 34,6771 | s | s 3,918 | o | e 3,918 43,250 v | (V1 I 649 |12/25/2035| 3FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .| 01/25/2013| MBS Paydown 0.42495202......... | ccccoerererrerinnnnns | cerrernnnneenn 3y 715 | vvveiienieenn 3,775 | i 3,792 | i 5,974 | e | evvriveseieiens | oo 0 3,775 0 9 |03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 01/25/2013| Pass-Through LOSS..........ccveerer | corernerenmeimeiineeines | eevmnenseinnrnnninnes | eevnennnensendy 722 | i T8 | i | e [ e [ e 0 - 0 | s 11 |03/25/2036( 1FM.....
46627M CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 02/25/2013| MBS Paydown 0.41547395......... | cccoverenrriverirernnee | eevvrrieeeen 15,996 | 15,996 | i 18,071 | 19,995 | s [ e [ (V1 I . 15,996 IO I 0 | s 74 103/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 02/25/2013| Pass-Through LOSS........ccueveerer | vovernerenmernneninenennee | weermerinnernernneneinees | eonernnenen 12,838 | it 12896 | oo | cevvveriieniineens [ crvveriinsineninee [ e (V1 I S 0 | e 58 |03/25/2036| 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 03/25/2013| MBS Paydown 0.4100311........ce. [ covervrvrrerrmnverinnns | vevrereneen 12,338 | 012,338 | 012,396 | e 11,482 | i | e | e {1 [ O . 12,338 IO I (01 I 86 |03/25/2036| 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 03/25/2013| Pass-Through LOSS...........evereres | covrenernerinerineenne | vevvnernerirereneenens | cvvveenns 3,990 4,009 | oo [ e [ s | e (V1 I v | e (U IO 28 |03/25/2036| 1FM.....
46627TM EC 7 |JPALT 2006-S1 1A85 NAS 5.75 3/25/36.........ccevveree [ e 01/25/2013| MBS Paydown 0.81717847......... [ ccccovvrevevrnererinns | vererrrnrren26,533 | i 26,533 | oo 24,842 | 132,953 | e | e 1,899 | v | v 1,899 [ . 26,533 S (V1 I 127 {03/25/2036| 1FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36.........coccvvrvee | veves 01/25/2013| Pass-Through LOSS...........cvevvees [ corererenennirnnneninnes [ eevserersnssereninns | ervvrenennenen 15,351 | i 14,373 | e | e | e | oo (V1 I IO 0 | s 74 103/25/2036| 1FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36.........coccovvvene | vever 02/25/2013| MBS Paydown 0.808443067....... | ..ccovceveveermernerrnee | cornrennerni25,565 | 025,565 | 123,935 | v 20,618 | oo | e 1,799 [ | e 1,799 [ . 25,565 OO (V1 I 245 | 03/25/2036| 1FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36... 02/25/2013| Pass-Through LOSS..........cvuvveres [ overnrnnenninninerinnns [ rernrrernnnneienins | vvvvernenenenend41 | 01 | | e | e | oo 0 B 0 6 |03/25/2036| 1FM.....
46627M EC 7 |JPALT 2006-S1 1A65 NAS 5.75 3/25/3 .103/25/2013| MBS Paydown 0.80522083 9] ..... (9) 9,667 0 03/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 01/25/2013| MBS Paydown 0.63492682......... | .cccooceeenrvrnerneeirnee | vevrneernnninnend 129 | 129 |98 | iieiieeene 107 | s [ [ 0 129 IO 0 1 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 02/25/2013| MBS Paydown 0.61011023......... [ ccccoververrvrvererinnne | vervnnreeeren 97,07 | 97,107 | i 72,345 | 80,217 | s | v 16,593 | oo | s 16,593 | oo . 97,107 IO I (1 I 900 | 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 03/25/2013| MBS Paydown 0.61007728......... 0)] ... [(0)] 129 S 0 2 |11/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 01/25/2013| MBS Paydown 0.24871504......... [ .cccoveverevrnrrerinn | verernrnneren 33,327 | i 33,327 | 016,925 | 020,649 | s | e 1,968 | oo | v 1,968 | ..o . 33,327 v | (V1 I 13 | 05/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 01/25/2013| Pass-Through LOSS..........cecveerer | vorerneremmrnerineninee | eevmreeenernerrerenees | vneeneenee 198,787 | i 79,626 | oo | cevvverireniineens [ crverineeineninne [ e (1 I S 0 | s 62 |05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 02/25/2013| MBS Paydown 0.24131908......... 315 |..... 315 | s . 32,190 OO (V1 IO 25 |05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 02/25/2013| Pass-Through LOSS...........ccvveres | vorereremrrnerirenernee | eeevnmeeesnrnernennnens | woverreneen 71,383 | iiiii0038,237 | o | e [ e [ e (V1 I IO 0 | s 56 |05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 03/25/2013| MBS Paydown 0.23487501......... | ceceeeeeenerererirncenes | cevvverreenn 24,054 | 24,054 | 12,216 [ 9,799 | e | e (4947) [ o | s (4,947) 24,054 IO 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36. .103/25/2013| Pass-Through Loss.... 0 0 05/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 01/25/2013| MBS Paydown 0.08653187......... [ .cccovvrerevrrererinns | corerrennen 11,644 | 11,644 | 08,903 | 8,881 | i | e 2,203 | oo | e 2,203 11,644 S 0 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... [ ..... 02/25/2013| MBS Paydown 0.08524095......... [ .cccovvrerevrnerernnes | cervereneneeed 1,197 | il 1197 | 5,503 | 5,489 | s | i 1151 | e | v 1151 | 7,197 IO (V1 IO 36 | 06/25/2036| 1FM.....
46628 AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ... 03/25/2013| MBS Paydown 0.0842424........... 791 ... 791 | oo 5,567 IO (V1 IO 42 |06/25/2036| 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQFLT 07/25/2036............ | ..... 01/25/2013| MBS Paydown 0.315864559....... 369 |..... 369 |, . 99,519 e [V 32 |07/25/2036| 1FM.....
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ | ..... 03/25/2013| MBS Paydown 0.313773901....... 375 | ... 375 | s . 43,904 OO IO (V1 I 42 |07/25/2036| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 01/15/2013| MBS Paydown 0.77709506......... | «cccovrerrrrerrerernee | vevrverirnnee8 421 | 8,421 | 8,183 | 8415 | s [ [ (1 T 8,421 IO 0 | e 37 | 05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 02/15/2013| MBS Paydown 0.776119088....... Mo [()] - 7,808 IO (V1 IO 69 |05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 03/15/2013| MBS Paydown 0.775405101....... M ] e (1) E— 5,712 SO (V1 I 76 |05/15/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 01/12/2013| MBS Paydown 0.366100594....... [ .cccovviererrrrmrrerinnes | crrrrrrereeen 99,787 | 099,787 | 096,106 | oo 98,457 | oo | e | e 0 99,787 IO 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 .| 02/12/2013| MBS Paydown 0.358266217.. 52,804 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 03/12/2013| MBS Paydown 0.332788784....... | .ccccovvvmrrverrerrnee | wrrereeen TTLTA8 | il 171718 | 0165,383 | 169,429 | s | e BT [ | e LT i [ e 171,718 v | 0 06/12/2047| 1FM.....
466300 AL 4 [JPMRR 2009-11 2A1 SEQ 6.0 11/26/36..........cocovvrs [ e 01/26/2013| MBS Paydown 0.661066001....... | ..ccccoverrernrrerinns | crvvrern 162,426 | ... 162,426 | ............ 166,944 | ... 166,343 | oo | eerereeeena(B60) | s [ eirieeenn(660) | e | v 162,426 OO 0 11/26/2036| 1FM.....
466300 AL 4 [JPMRR 2009-11 2A1 SEQ 6.0 11/26/36........c.cocrvvrs [ s 02/26/2013| MBS Paydown 0.650176503....... [ ..ccovrrrererrnrerernnes | cvrvrerrenns 128,474 | ............ 128,474 | ..o 132,047 | oo 131,573 | o | e (74 ISR IR (7] I 128,474 IO I 0 11/26/2036| 1FM.....
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36.........cocrverer | verer 03/26/2013| MBS Paydown 0.639014068....... | ..ccovvvrerrrereneenns | crrverienns 131,694 | ..oovreenee 131,694 | oo 135,357 | covvvvrns 134,870 | oo | s (166) | evvvevererererne | ervrneerenens (R1C15)) TR IS 131,694 v | e 0 11/26/2036| 1FM.....
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46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 01/25/2013| MBS Paydown 0.254245603 ...25,469 25,469 07/25/2035| 1FM.....
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ... 02/25/2013| MBS Paydown 0.24912812 7171 16,055 .16,084 |. 17,171 07/25/2035| 1FM.....
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 03/25/2013| MBS Paydown 0.246245629....... [ ..ccovrerminvenerens | o 9,672 | ... 9,672 | .. 29,043 | 9,059 |. 9,672 07/25/2035| 1FM.....
46630) AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccoovres [ e 01/15/2013| MBS Paydown 0.874706921........ | .cccovverevrereneinns | crreerienes 290,205 | ..oounen. 290,205 | .....coone.. 267,364 | ... 280,518 | oo [ e [ (V1 I 290,205 01/15/2049| 1FM.....
46630) AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccoeviee [ e 02/15/2013| MBS Paydown 0.844353115....... | ccccovrvrereerenrnnns | crvverirenns 939,299 | ... 939,299 | ...cccouuun 865,368 | ...........907,944 | ..o | e 13,551 | oo | v 13,551 | oo | s 939,299 01/15/2049| 1FM.....
46630) AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........cccouvire | e 03/15/2013| MBS Paydown 0.839108237....... | cccceuvvvrerrreeernennnns | crverirenns 162,303 | .ooovereneee 162,303 | cooovvveneee 149,528 364 |..... 364 | oo | e 162,303 01/15/2049| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 01/25/2013| MBS Paydown 0.015419298 3,391 3,391 3,300 [ o339 [ [ [ 0 3,391 04/25/2037| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 02/25/2013| MBS Paydown 0.015226522....... [ ..ccovrervrrerenrrens | o 1,831 [ oo, 1,831 | e 1,782 | e 1,831 | e | e | e 0 1,831 04/25/2037| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 03/25/2013| MBS Paydown 0.015074946....... [ ..ccoocrermrnrrnrnens | v 1,440 | oo, 1,440 | 1407 | i 1440 | i [ e [ (V1 I 1,440 04/25/2037| 1FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 01/25/2013| MBS Paydown 0.517850413....... | ccccovvvvrrrerirerinns | vevvvrirnriins 5,580 | coooverirnnne 5,580 | cooverrerrenh 882 | e T3 [ | [ (V1 I 5,580 08/25/2037| 3FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 02/25/2013| MBS Paydown 0.50958384......... | ccccooceeenremerneeinnee | weernernnecen8,267 | ciiiiincrnnn8,267 | 8,936 | i 7,009 | s [ e [ (V1 I 8,267 08/25/2037| 3FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... R.. | 03/25/2013| MBS Paydown 0.50351563......... | .cccoverererenricnnins | corrverrneene 5,278 | i 5,278 | o428 | 5,145 | i | e [ e 0 5,278 08/25/2037| 3FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... R.. [ 03/25/2013[ Pass-Through LOSS.........ccevevrees | verrernnereimrinniienns | ervversnnimnsnissnnneins | evvnrersnnnnnnns 70 | cvvnviiriierinnensn83 [ eoeieiecieiieieciens [ [ [ 0 08/25/2037| 3FM.....
466327 AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37....... R.. [01/27/2013| MBS Paydown 0.519446854 110,037 [ 88,578 [ 90,465 | s [ e [ (VI PRI ISP 110,037 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 02/27/2013| MBS Paydown 0.516840644....... [ ...coooverrvrnrrerinnns | crvrirrinns 111,025 | oo 111,025 157 |..... LY/ [T I 111,025 07/27/2037| 1FM.....
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37..... | ..... 03/27/2013| MBS Paydown 0.514148963....... | ccccoovrvrerrereneeins | crrverieens 114,666 | ............ 114,666 326 ... 326 | o | e 114,666 07/27/2037| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 01/26/2013| MBS Paydown 0.440388741....... [ .cccovrverevrnererinnes | corvrirrenns 402,966 | ............ 402,966 | ............350,959 | ...........363,889 | ..o | e 31,188 | e | e 31,188 | | s 402,966 06/26/2036| 1FM.....
46632Y AA  2[JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 02/26/2013| MBS Paydown 0.431185826....... [ ...cccovvvvrvrrerinn | creeennnn 249,058 | oo 249,058 | ..........216,914 | ...iiin224,906 | .o | e 17,092 [ [ e 17,092 06/26/2036| 1FM.....
46632Y AA 2 [JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 03/26/2013| MBS Paydown 0.42406713 ..192,653 490 06/26/2036| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 01/26/2013| MBS Paydown 0.622851231....... | .ccccoovevrrirerrerrnns | vvrererenni 275,190 | 1000 275,190 | oo 240,791 | 1iii223,810 | oo | v 21,222 | oo | v 21,222 275,190 08/26/2037| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 02/26/2013| MBS Paydown 0.621547563....... | ..ccocovrerrerveriens | wrvrrneeend3,351 | 83,351 | 037,932 | 035,257 | e | s (26) | cveverevrricerene | e (V1)) I 43,351 08/26/2037| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE......... | ..... 03/26/2013| MBS Paydown 0.617379294....... | ccccoovvvvrvrverinnrrnes | wornrenenn 138,607 | 138,607 | 121,282 | i 112728 | i | v (295) [ verevrrereerenins [ e (295) [ oo | e 138,607 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | ... 01/26/2013| Pass-Through LOSS...........cveevees [ corerererennirnnreiinnes | revnrrenenisneieninns | eevernennnes 185,014 | i 17,576 | o | e | erveinneneiininns | veene (V1 PRI IR 1 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | ... 02/26/2013| Pass-Through LOSS..........cecveerer | covernrrenmeinerineeinnes | eeevmeensernernnninnees | eonernneeen 78,031 [ i T3 | s | e [ e [ e 0 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | ... 03/26/2013| Pass-Through LOSS...........cocvveres [ corerermnennirnenerinnns [ revsrrerenssernnins | vevernnnnnsn 108,029 | civiiiiren 10,283 | oo | covrsvireniennns | erveinsessiininns | veves 0 08/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 01/26/2013| MBS Paydown 0.380272548....... | .cccoocvevermerreeernee | cevrerrnen 84,469 | i 64,469 | 49,399 | i 52,831 | s [ [ (V1 I 64,469 03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 02/26/2013| MBS Paydown 0.370488198....... [ .cccoeovrvvrvrverinns | vevvrrnnne 97,844 | (97,844 | i TA973 | 80,181 | i | (3,589) [ coovvererrirervnn [ i (3,589) [ .ovevvrerirnine 97,844 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 03/26/2013| MBS Paydown 0.355610066....... | ...ccccourevrrrrerinnne | crvvrrenn 148,781 | i 148,781 | 114,004 | 121,923 | | e 6,928 | ..o | e 6,928 | ..o | e 148,781 03/26/2037| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 01/26/2013| MBS Paydown 0.507115772....... | ceceoveeernevrnerneennes | wevnerinnnennn8,128 | 8,128 | 8,304 | 8128 | s [ s [ e 0 8,128 11/26/2036| 2FM.....
46633A AC  9|JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 02/26/2013| MBS Paydown 0.496228321....... [ .cccoervrvvvrnrverinne | vererernneeen87,633 |t 87,633 | coiiei0n.52,458 | oo nnB7,633 | o | e | e 0 67,633 11/26/2036| 2FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 03/26/2013| MBS Paydown 0.481822047 .89, 492 | i 89,412 | 89,492 [ e | e [ 0 89,492 11/26/2036| 2FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 01/26/2013| MBS Paydown 0.33387171......c.. | cevverrvrnerieeineinns | cvverienns 191,957 | coovvrennee 191,957 | oo 139,649 | 162,902 | oo | e 7,326 | oo [ e 7,326 | oo | s 191,957 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 02/26/2013| MBS Paydown 0.325263466....... | ...c..coovrerererenennns | crvverirenns 103,299 | ..oooeveeeee 103,299 850 |..... 850 [ oo [ e 103,299 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... |..... 03/26/2013| MBS Paydown 0.31838821......... 82,503 06/26/2037| 1FM.....
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37. . 101/26/2013| MBS Paydown 0.371553981........ | .cccoervrvvrvevninis | wrvennnnn 103,884 | ... 103,884 | ooii097,028 | coiiii099,656 | oo | verenn2,155 | i [ 2,155 | [ v, 103,884 01/26/2037| 1FM.....
46633K AN 3| JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37. .| 02/26/2013| MBS Paydown 0.35616439 89,691 0 01/26/2037| 1FM.....
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46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37. ... | 03/26/2013| MBS Paydown 0.354228301 ...11,284 11,284 IO (V1 IOV 60 |01/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .101/26/2013| MBS Paydown 0.31579977 ..361,211 361,211 | e [ 05/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .| 02/26/2013| MBS Paydown 0.299538119 380,490 | .. ...372,550 |. . ol 380,490 IO 05/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........] ..... 03/26/2013| MBS Paydown 0.252416217....... | cccoveveeveerneinerirnne | ovvies 1,102,558 | ......... 1,102,558 | .........1,050,503 | ......... 1,079,549 [ ..o | v 11,289 | oo | i 11,289 | oo | s 1,102,558 IO 05/26/2037| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 01/26/2013| MBS Paydown 0.449719509....... | ccccovrvererererenrinns | crvverienns 129,970 | wooovvveeeee 129,970 | oo 120,547 | i 123,098 | oo | e 4,161 | o [ e 4161 | i | s 129,970 OO 04/26/2035| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 02/26/2013| MBS Paydown 0.434818162....... | ccccevvvrereeeernernns | cvrverieens 162,499 | ..oovvvennee 162,499 | oo 150,718 | i 153,907 | oo | e 6,223 | oo [ e 6,223 | oo | s 162,499 v | 04/26/2035| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35.......| ..... 03/26/2013| MBS Paydown 0.426508918 182 |..... 182 90,612 IO I 04/26/2035( 1FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/127/2037......... | ..... 02/27/2013| MBS Paydown 0.526934885 . 1,575 | .. ..1,590 0)]..... (0) 1,575 v | e 02/27/2037| 2FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... |..... 03/27/2013| MBS Paydown 0.517211103....... [ ccoevvrenvernnrerinns | vevrerenennn 3417 | i A347 | 43,851 (8)[ e ()] E— . 43,417 v [ 02/27/2037| 2FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.......] ..... 01/27/2013| MBS Paydown 0.321547937....... | cccovvvvervnerverrene | v 1TUBAT |, 171517 | 159,243 | iiveevrn 163,618 | oo | e | e (V1 PRI ISR 171,517 OO 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 02/27/2013| MBS Paydown 0.30864506......... [ ..cccccomerrerrrrerinnes | crrerenrnni 266,302 | coocoecnc 266,302 | ............ 247,245 | ........... 254,038 511 | ... 511 | s . 266,302 OO 03/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 03/27/2013| MBS Paydown 0.288117444....... [ .cccovvrvenvrveineinns | crrvrerr 423,669 | oo 423,669 | ...........393,351 | .o 404,158 | oo | e TA9TT [ [ e TA9TT i | 0823669 [ s | e 03/27/2037| 1FM.....
466337 AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036...........ccccc. | . 01/20/2013| MBS Paydown 0.40981598 ..199,586 04/20/2036| 1FM.....
466337 AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036.. e 02/20/2013| MBS Paydown 0.409465809....... [ ..ccoevrerrerrrrerinns | corvereeeecne 3,273 | 3,273 | 3,208 | 3,223 | s | T s [T | [ v 3,273 [ | e 04/20/2036| 1FM.....
46633T AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036............cc.c.. | ... 03/20/2013| MBS Paydown 0.40899259......... [ cevverermrinrirnniens | ovrvereirenns 4,423 | o 4,423 | i h333 | 356 | | 2 | 2 | 4,423 IO I 04/20/2036( 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccoovvrs | vener 01/26/2013| MBS Paydown 0.532235063....... | ..ccvvererererernennnns | crverirees 210,902 | .coounvene 210,902 | ............208,529 | ............ 208,454 | ..oovoerciiins | e 1,260 [ oo | e 1,260 [ .o | e 210,902 OO 12/26/2035| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35........ccccovvves | vever 02/26/2013| MBS Paydown 0.513085532....... | .ccovvvrrrernrernvinns | crveerirnes 272,728 | ............ 272,728 | ...........269,659 | ............ 269,563 | ..ocvverieriinns | e V24T [T I 1779 [ . 272,728 IO 12/26/2035| 1FM.....
46634B  BY 7 [JPMRR 2009-12 4A1 SEQ 5.75 12/26/35 I 03/26/2013| MBS Paydown 0.499673646 191,012 ..188,863 ...191,012 OO 12/26/2035| 1FM......
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 01/26/2013| MBS Paydown 0.91408911 172,246 72,246 172,246 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 02/26/2013| MBS Paydown 0.888433687 410,487 ..410,487 ...410,487 OO 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 03/26/2013| MBS Paydown 0.880396492....... | ..ccovvvrerrrererneennns | crrverienns 128,595 | ...cccveneee 128,595 | ..oovvvenee 128,595 | ..ovvvnne 128,427 | oo | o (73 T I (7)) [T 128,595 v | e 04/26/2037| 1FM.....
46634F AU 7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 01/26/2013| MBS Paydown 0.763756189....... [ .cccoevmrvrervrrrerinnns | wovernns 1,106,814 | ......... 1,106,814 | ......... 1,121,425 | ......... 1,116,731 (12,140) | oo | e 1,106,814 IO 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 02/26/2013| MBS Paydown 0.729413952....... | ccccveveervverirerirene | ovirees 1,173,138 | ocveeeee 1,173,138 | coovoneee 1,188,624 | ......... 1,183,649 (12,992) | ..ovvorvireviiee | e 1,173,138 OO 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 03/26/2013| MBS Paydown 0.706402239....... [ ...cccovuvrvrvrrerinne | crrvreenn. 786,085 | cooinvin 786,085 ..793,128 |. e(7,983) | o | e 786,085 IO 07/26/2036| 1FM.....
46635B AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 01/26/2013| MBS Paydown 0.730904974....... | cccovvvvvivnnrverrene | wovrrennnn 257,334 | e, 257,334 ..275,990 268,393 [ . | s (4,748) | ... ..(4,748) | .. 257,334 IO I 03/26/2039| 1FM.....
466358 AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 02/26/2013| MBS Paydown 0.713808361........ [ ..ccovvrvervrrrrerinnns | crerennn 284,214 | i 284,214 | .o 304,820 | ..ot 296,429 | ..ovvrerrninens | e ((Cc 7.2y T I (6,324) [ oo . 284,214 IO 03/26/2039( 1FM.....
46635B  AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 03/26/2013| MBS Paydown 0.680112546....... | ...cccovuvrvrvrrerinns | crrvreen 560,159 | o 560,159 | ..ocvvvned 600,771 | cooverene 584,233 | .o | v (17,517) [ o [ v (17517) [ v | e 560,159 OO IO 03/26/2039( 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 01/26/2013| MBS Paydown 0.774063217....... [ .cccovvvervvrvrrerinnns | crrrennnn 344,208 | oo 344,206 | ............ 319,681 | ............ 321,560 [ .ovvvivererieis [ e | (V1 PRI ISP 344,206 OO 06/26/2035( 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 02/26/2013| MBS Paydown 0.766347149....... [ .cccooovervvrrrerinns | creereenn 223,897 | i 223,897 ...209,167 344 ... 344 |.. 223,897 IO 06/26/2035( 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 03/26/2013| MBS Paydown 0.75204206 415,091 | ............385,515 | .00 387,782 [ e [ v 1136 | v | e 1,136 415,091 06/26/2035( 1FM.....
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ | ..... 01/26/2013| MBS Paydown 0.754959066....... [ ...ccccourvvrrrrerinn | crrrrrenn 175,961 | i 175,961 | vooverrrnn 163,644 | oot ABATT | s | e | e 0 ...175,961 OO 05/26/2047| 1FM.....
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ | ..... 02/26/2013| MBS Paydown 0.7289058609....... [ ..ccoovrerrrrrmerernnes | corvrvrrenns 383,998 | ..cooone. 383,998 | ..o 357,118 | oo 359,461 | .o | v 11,748 | oo | v 11,748 | oo . 383,998 IO 05/26/2047| 1FM.....
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ |..... 03/26/2013| MBS Paydown 0.715704362....... | .cccovrvrerererenennns | crvverirenns 194,577 | oo 194,577 | oo 180,957 | wovvrvrne 182,144 656 |..... 656 [ ..ooverrereriens | e 194,577 v | e 05/26/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 01/25/2013| MBS Paydown 0.688541634....... | ..c.oovenererirneinns | cerverienns 162,728 | ....ccooeue. 162,728 | c.ovvvenee 149,016 | ..oovvvvnee 133,013 | oo | e 10,926 | .ooovvevrreis | s 10,926 | .ovovveerinens | e 162,728 OO 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 02/25/2013| MBS Paydown 0.680080461....... | ....coovevirerenrians | wrverienns 136,002 | ..o 136,002 | ..o 124541 | v TAB7 | e | v 5,035 | .o | e 5,035 [ .o | s 136,002 v | 06/25/2047| 1FM.....
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472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 03/25/2013| MBS Paydown 0.674350760....... | ..ccocomrreermrrerinns | werrrnnenen92,097 | o 92,097 | .overeeerrn84,336 | i 75,279 [ i | e (L7 [T S (V7)) — 92,007 | ovvvererres [ (V1 I 1,728 | 06/25/2047| 1FM.....
472321 AA 6 [JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ... 02/26/2013| MBS Paydown 0.485297867 340,175 | oiiren260,713 | oo 275,452 [ s | 46,358 | oo | e 48,358 [ | 340,175 | [ 0 e 3,402 {10/25/2035| 1FM.....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035. .| 03/26/2013| MBS Paydown 0.480974472.. .168,379 479 |..... 0 2,526 |10/25/2035| 1FM.....
472321 AC 2 [JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......cccovvvvrs [ e 01/26/2013| MBS Paydown 0.400227467....... [ cccovvrerevrnererinn | corveereneneeed AT | e TAST | 8,427 | 8,726 | s | e e [ v 0 | [ v 437 [ | e (V1 I 18 | 01/25/2037( 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......ccccvvvree | veves 02/26/2013| MBS Paydown 0.39792491......... | cccovvvvervnerirerrene | cevnrriennene32,539 | i 32,539 | 28,122 | 029,430 | s [ i 36 [ v [ e8| 032,539 [ | e [V I 160 |01/25/2037| 1FM.....
472321 AC 2 [JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......cocvvvere [ e 03/26/2013| MBS Paydown 0.3943322........... [ ccccoervreeernrrerenns | wevrereneeen 50,772 | i 50,772 134 |..... 134 [ 50,772 | oo [ e 0 | v 374 |01/25/2037| 1FM.....
472321 AJ  7[JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039..........c.. [ .. 01/26/2013| MBS Paydown 0.486063591........ [ ..cverrerenrrnnrinins | vrvveereninns 66,461 | ..oovvvrnnd 66,461 | .ovciereeen 56,141 | 058,810 | oo | e | e (V1 I 66,461 | ..oovvervrren [ s (V1 I 139 [01/25/2039| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.......cc.c. | e 02/26/2013| MBS Paydown 0.484721115....... | cocevereerrmernerirens | corneriieenns 39,726 | oo 39,726 | .o 33,558 | 35,153 [ e | e (6720 [T (SR (672 I 39,726 | .o [ e [V IO 164 |01/25/2039| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039........c.c. | e 03/26/2013| MBS Paydown 0.483395479....... | cccovevenvrermeineriiene | cerneeineenns 39,228 | oo, 39,228 114 | ... M4 | 39,228 | .o [ e 0 | oo 242 |01/25/2039( 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccceues | veves 01/26/2013| Pass-Through LOSS...........cvuvvveres [ coverermnennirmnnerinnns [ revnererenssereninns | ervnrenenenn 12,597 | i 2,708 | v | v | erveinsessiinnnns | vevee 0 [ e | e [ s 0 | s 26 |01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconvee | veves 02/26/2013| Pass-Through LOSS..........cecveverer | corernerenmeemenneninnes | eeevmeninserneenenennees | oneennenee 117,627 | iiii000025,295 | it | cevvneninenineins [ cevveeiinsinesinee [ e (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO (V1 IO 486 | 01/25/2039| 1FM.....
472321 AL 2[JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconvee [ s 03/26/2013| Pass-Through LOSS...........cccuveres | corveneriemrinerireninns | eennniennineinennnnes | conrieenneen 142,833 | 30,716 | s | e [ e [ e (V1 FSOOSOURRTURPORN PRORPORPTORPPURPUOROIR IUSUTPIORTRRPOO BOPON (1 I 882 | 01/25/2039| 1FM.....
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37. .| 01/26/2013| Pass-Through LOSS...........ccovveves | corerermrenrirenneinnens | ceverrerenneirennnnes | cevvereenneonenen 112 | 23 | e | e | v | venee 0 0 1 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37. 02/26/2013| Pass-Through LOSS........cccueveerer | coverneeenmeenenneeinnee | eeevmeninsernernenennees | woneennene 11829 | 3624 | e | e [ e [ e 0 | eovveeeereeene | eeveeeereenreesiesiienns | evveereenrieniis | oo (V1 I 131 {01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......cocovvvvrs [ verer 03/26/2013| Pass-Through LOSS..........cccvveres | corernrriemrineriveninns | evvnnnennineinennnnes | coverrereeni 22,829 | v TAT | i | e [ e [ e 0 | oo | e | e | oo (1 I 228 | 01/25/2037| 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. | ... 01/20/2013| MBS Paydown 0.505745412....... | ccccoveeeveenernerirnne | corneerneenns 83,448 | ..covvvrnnen 83,448 | ..ocooonee. 76,837 | oo 80,711 | oo [ e | oo (V1 I 83,448 | ..ovvverenns [ e (V1 I 210 |03/20/2036( 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. | ..... 02/20/2013| MBS Paydown 0.501052815....... | ccccevevrieneirnerirene | conreineenn 88,780 [ .cooovvrne 88,780 | ..cocvvrneen. 81,747 | oo, 85,868 118 | ..... 118 | oo 88,780 | ..coovrvrrrnrins [ e (V1 IO 443 103/20/2036( 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. | ... 03/20/2013| MBS Paydown 0.499445797....... | ccccvvvevrrmernerirene | coneeinnenns 30,403 | oo 30,403 | covrerneens 27,995 | oo 29,408 | ..oocverrerciins | e 82 | oo | e, 72 I 30,403 | .o [ e [V I 228 |03/20/2036( 1FM.....
47232A AD 0 |JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. | ..... 01/25/2013| MBS Paydown 0.473685164....... | ..cccovverrerrerineians | cerverienns 195,955 | .oovcveneee 195,955 | coovvveneee 187,933 | covvres 194,581 437 |..... LY A R IS 195,955 | .coovvvrveinens | e (V1 I 485 |06/25/2036( 2FM.....
47232A  AD 0 [JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. | ..... 02/25/2013| MBS Paydown 0.468772237....... | .ccccoervrererererneenns | crverienns 105,769 | ..ocvveeee 105,769 | ..oovveveee 101,439 | ccvvvv 105,027 | oo | e 12 | e | e 12 | e | s 105,769 | .ooovvervrens | e 0 06/25/2036| 2FM.....
47232A AD  0[JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. |..... 03/25/2013| MBS Paydown 0.46728812.... I A P 7 31,951 | o [ 0 06/25/2036| 2FM......
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037. .101/25/2013| MBS Paydown 0.393181644....... | .cccovvvvrrnerrnerans | vevrnrrenees 72,547 | i T2,547 | 083,297 | 070,303 | s [ v [ 0 72,547 0 05/25/2037| 1FM.....
47232A AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037............. | ..... 02/25/2013| MBS Paydown 0.375638215 552 |..... (1572 T 191,784 | oo | e 0 05/25/2037| 1FM.....
47232A AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.........c.. | .. 03/25/2013| MBS Paydown 0.374374631....... [ .cccovvvereervererinns | vevrrrnnnen 13,813 | 13,813 | 012,052 | 013,386 | e | e 89 [ s [ v 89 [ 13,813 | oo | e 0 05/25/2037| 1FM.....
47232A  AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........co. | vee 01/25/2013| Pass-Through LOSS..........cvuvvveres [ overermnennirnenerinnn [ cevverrersnisnerenenns | ervvvrenrenee L1076 | e 16,844 | i | s | e | veves (1[0 UUPORURIROPEN PUPPORPORORORIPSORE IVOORPOOPPORIRO POV [V I 179 | 05/25/2037| 1FM.....
47232A  AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........co. | ever 02/25/2013| Pass-Through LOSS...........cveevees [ ceverererinnirnnireiinnes | veveererersenisseienenis | evvsrrerrenee /1,076 | i 16,844 | v | v | erveirneseiininns | vevee (0} UUPOPORORTOTEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRORTOR POV [V I 357 |05/25/2037( 1FM.....
47232A  AH  1[JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037............. | ... 03/25/2013| Pass-Through LOSS..........cccvvever | covernerenmeiinerneeinnes | cevmnenseinernnnnnees | oneneenee 1748071 | it 1,031 | e | e [ e [ e (V1 SOOI URRTORPIURTURRPUUROIR IUPURRRTRRTO PO 0 e 1,300 | 05/25/2037| 1FM.....
47232A AN 8[JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036...........c... | ... 01/20/2013| Pass-Through LOSS..........ccveerer | vorereremrrnerinerenee | eeemreienernerneninees | woverereeee82,878 | viiiceies 17,837 | i | e [ e [ e (1 T (36) 36 KIS [ 209 |03/20/2036( 1FM.....
47232A AN 8[JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036...........cc0. | veee 02/20/2013| Pass-Through LOSS........cccecveerer | covernerenmeenenneeennee | eeevmerinsernerinenennees | evnernneeei 2,379 | iiiiiiiinn8,252 | it | cevvneeiienineins [ covverinsineninee [ e (V1 SOOI PTOTORPORRTURPUOIR IUPUPRORTRRTO PO 0 | oo 147 {03/20/2036| 1FM.....
47232A AN 8|JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036............... | ... 03/20/2013| Pass-Through LOSS..........couvvees [ overernnrerinnineninnns [ renverennninsiinnnns | vecvnnrnneens 1,255 | 287 | v | e | erveinensiinnnns | veves (V1 FSOOSOTOTURTORN PRORPORPTOROPURPUOROIR IUSUTPTRTRRPOO OO 0 9 |03/20/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 01/26/2013| MBS Paydown 0.445431617 68,281 | ..oovvrrn.68,281 | 168,280 [ i 87,913 [ s | o109 [ | e 109 [ | ree00068,281 | [ 0 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 .102/26/2013| MBS Paydown 0.429347381.. 117,261 0 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 03/26/2013| MBS Paydown 0.422813656 47,634 ...47,634 9 9 47,634 | .o [ 0 09/26/2036| 1FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 01/26/2013| Pass-Through LOSS........c..ceveeres | covererrmeeimenineninns | ceeneesnneiseenseniienes | oveiseenns 101,124 | e 76,238 | e | e [ e | oo (V1 SUUUOOURTOR UTRTORORRTURPUROIR IVPUPRORRTRRTO PO 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 02/26/2013| Pass-Through LOSS..........cvurvveres [ oreernrinrinniiniinnns [ conrveeernnissinnineis | covveennenes 58,586 | vvverreen 188 | oo | s | e | e (V1 FSOOSOTRRTURPORN UTURPORPTORPPURPIOROTRN IUSUTPIOTRTRRPOO OO (VI I 642 | 09/26/2036| 6FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2013| Pass-Through LOSS..........vcveeres | covereevnsrnerineenee | seernenisersnensienenens | conveesnenid 68,385 | ...oeveeer 51,556 | oo [ e | e | e (V1 UUURORORTOR IPTRRTORIORTOROOOTR IUPORIRTRRTO O (V1 I 1,123 | 09/26/2036| 6FM.....
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47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47.........] ..... 01/26/2013| MBS Paydown 0.289460447 43,696 | ...oocivreins | e 0 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47 02/26/2013| MBS Paydown 0.279822618 A1,743 | s | e 0 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47 .| 03/26/2013| MBS Paydown 0.269716262.. 43,772 0 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47. 01/26/2013| Pass-Through LOSS.........ccouveeres [ covevvrinerieencirerinnes [ eervrrnnnenisnneieis | eeverenenene 18,745 | 023,831 | s | s | e | vevvensnnenenns | vernrineninnneen0 | e v [ | e 0 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 02/26/2013| Pass-Through LOSS.........cccvvveveres [ covrneveirnnnnreninnes [ revnrrsnnensnnniens | eevvrrnnnnsd 34,098 | i 16,371 | oo | e | vevernninnninnnns | vevivenssssenenns | cvernrnnnreninen0 | veivensninninns [ [ | v 0 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 03/26/2013| Pass-Through LOSS.........c.ceveeees [ corvnrnninienirerenes [ cevsermnsnissneninnes | evverrnnnnenn 18,263 | viviiienireen 5,527 | covoverieiesieciienns | cvvsrisnsnieniens | cevessnisnseniens | eevvvssssssnienes | cvessenssenseninens0 | eovererienienns [ wveriesssisssiesssinns | onnessiesenins | veves 0 | v 133 | 01/26/2047| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 01/26/2013| MBS Paydown 0.367664665 67,780 | .evvvervrrens [ s (1 I 333 | 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 02/26/2013| MBS Paydown 0.348796063 71,786 | oo [ e (VN I 704 |09/26/2036( 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2013| MBS Paydown 0.331588111 65,468 | .....ovvvrrers [ [V I 961 | 09/26/2036| 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 01/26/2013| MBS Paydown 0.215136415 59,234 | .o [ [V I 275 |01/26/2036( 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 02/26/2013| MBS Paydown 0.210779479 21,018 | oo [ e 0 01/26/2036( 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36 03/26/2013| MBS Paydown 0.204373898 30,901 | v [ 0 01/26/2036( 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37 .| 01/26/2013| MBS Paydown 0.475928012.. 4,502 0 02/26/2037| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37 02/26/2013| MBS Paydown 0.466900739 96,162 | ..ovvvrerrinnrns [ cenee 0 02/26/2037| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 03/26/2013| MBS Paydown 0.461579537 56,684 | ...oovrvririis [ s 0 02/26/2037| 1FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 01/26/2013| Pass-Through LOSS.........c.cevevees [ corvrnrnnirnienrenenes [ cevseimnsnissnenienes | evverrnnnnen 13,802 | viviiiieniieen 2,173 | o | ceivsisnseiisniens | ceversnissnieniens | cevivssssssnienes | cvesenssenieninens0 | voverseienienns [ coeriesssisesiesissnns | onnessiesenins | veves (V1 IO 69 |02/26/2037| 6FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 02/26/2013| Pass-Through LOSS.........ccovveeres [ overnrrnerinnneineninnes [ evrvrrennenisnnenens | v 39,711 | 5,598 | v | e | e | vevverinnseenns | cverneineninnneen0 | v [ [ | v (1 I 357 | 02/26/2037| 6FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 03/26/2013| Pass-Through LOSS.........ccvvvevees [ covernrrneirnrnnireiienes [ revnrernnneinsnsninns | evvnrrnnnnen20,681 | viiiiiieiini3,238 | oo | ceveinnsnieninns | ceversninsninninns | vevrvenssssnienns | cvesnrnsninninen0 | vevernrieniens [ eovviensssnisnsinns [ onnneeiennnns | veens [V I 310 |02/26/2037|6FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 01/26/2013| MBS Paydown 0.283495449 13,888 | oo | e 0 6 |09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 02/26/2013| MBS Paydown 0.270207713 14,854 | .o | 0 | s 14 109/26/2036( 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36 03/26/2013| MBS Paydown 0.256975993.. 14791 [ | 0 | v 20 |09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. .101/26/2013| Pass-Through Loss. 0 5 |09/26/2036| 6*.
47232D BN  1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36.... 02/26/2013| Pass-Through LOSS........ccvvvevees [ covernerneirmrnnrniienes [ revnrernnnninsnsninnes | eervsrrnenenennd, 783 | i 3,083 | oo | ceveinniniiniinns | eeversninnninninns | vevivenssssnienies | cverernsninninen0 | voversrieniens [ covriersssninnninns [ oneeennnns | veens 0 9 109/26/2036| 6*.
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2013| Pass-Through LOSS..........cecveerer | covererermrinenneninnes | eevmnrmnninenneniinees | cevnnrnneneen 15208 | i 2,249 [ e | cevveenienineins [ erverineiinsnnee | vverneennennne | eevnssiseennnn0 [ [ | e | oo 0 | v 10 |09/26/2036|6*.........
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 01/26/2013| MBS Paydown 0.358701089 43,926 | ..oooovivrirrns | e [V I 238 |07/26/2037( 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 02/26/2013| MBS Paydown 0.349627621 41,962 | .ovverererns | e [V IO 454 |07/26/2037( 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 03/26/2013| MBS Paydown 0.345829702 17,564 | oo [ e (V1 I 285 | 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 01/26/2013| Pass-Through LOSS.........ccvvvevees [ covernerneirnrnnreiienes [ revnrernrvnnsnsninnes | evvnrrnnnnen23,199 | oo THTT3 | v | e | eevernninnninnnns | eviveessssnienies | cvernrinsninninen0 | vevernvieniens [ eonrenssnnisnninns [ oneeennnns | veens [V I 126 |07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 02/26/2013| Pass-Through LOSS........ccucvverer | covernerermrineninenennee | weevmermnninerineneinens | eonneennenneen 28881 | i 12,823 [ s | e [ e | onernennneennen | overneriinennnenn0 [ [ | e | oo (V1 I 265 |07/26/2037|6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 03/26/2013| Pass-Through LOSS.........ccveveeres [ covrnernerinnnereninnes [ rernrrnnneisnnenens | evvvernnnnen 17,792 | 09,029 | v | e | e | vevvernsnsenenns | cvernennnnnnneen0 | e [ [ | v 0 07/26/2037| 6FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37 01/26/2013| MBS Paydown 0.321493417....... | ceccovvevvevrerreernee | vvrernenn 193,638 | 193,638 [ 178,695 | 182,233 | s | 08,869 [ i | 8,889 [ s [ v 193,638 | .oovvvrerrens [ e 0 06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37 .102/26/2013| MBS Paydown 0.311460419.. 74,248 0 06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37 03/26/2013| MBS Paydown 0.301927219 70,550 | voveererirei [ s 0 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 01/26/2013| Pass-Through LOSS........cccucvverer | covereremrinenineeennee | eeemmemmninenneneinens | eevvnennnenneens8T2 [ i 213 i | e [ ervverineinnnnnes | onernesnneennne | ovevnenennennnnnn0 [ [ | e | oo 0 4 106/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 02/26/2013| Pass-Through LOSS.........ccvuvveeres [ covrnernernnnnenerinnes [ rervrrnnnenisnnenens | evvvrrnnnnen 1,000 | i 10,018 | v | v | e (@) | oo [ e (@) | e [ [ | oo (1 I 376 | 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 03/26/2013| Pass-Through LOSS.........c.ceverees [ corenenniinrenienienes | revseinrssissneninnes | cevvnnveienee 1,140 | o279 | e | evvvniesnisnieniens | evvrseinnnensa(0) | vovveieienienies | evreierieniencna(0) | oo | evrierseseiesiseiens [ oveveienenins | oo 0 | v 16 |06/26/2037| 1FM.....




Statement as of March 31, 2013 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

¥€'6030

1 2 3 4 5 6 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 21 22
F 11 12 13 15 NAIC
o Current Bond Desig-
r Prior Year Year's Total Book/ Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Foreign Adjusted Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Exchange Carrying (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment Change in Value At on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Actual Cost Value (Decrease) | Accretion | Recognized B./A.C.V. | Disposal Date Disposal Disposal |During Year| Date (a)
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47....... 01/26/2013| MBS Paydown 0.318478268 75,947 | oo | e 0 02/26/2047| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47 02/26/2013| MBS Paydown 0.314180742 30,129 | oo [ 0 02/26/2047| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47. .103/26/2013| MBS Paydown 0.310598585.. 25,114 0 02/26/2047| 1FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47 02/26/2013| Pass-Through LOSS.........cccuveeres [ ovevrenerinrncirernnes [ eererrnnrerinnneiens | eevenenenen 16,821 | it 13,042 | s | s | e | evveriesnenenns | vernrinenienneen0 | e [ [ | e 0 02/26/2047 | 6FE......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... 03/26/2013| Pass-Through LOSS.........cccvvveveres [ covrnrrveinnnnnrennnes [ revnrrnnseinnnniens | evvnrnnnnnen86,610 | ciiiiiiietl BLBAT | o | e | vevernnnnninninns | vevrvennsnsenenns | cvernrnsnreninen0 | veversriieninn [ [ | v 0 02/26/2047| 6FE......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... 01/21/2013| MBS Paydown 0.374205351........ | ccccoveeeevevnerrerrnee | cevvernnenncb7,354 | i 47,354 | i 47,354 | s A7,354 | oo e | e [0 | e, 47,354 | oo [ 0 | v 188 |05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... 02/21/2013| MBS Paydown 0.370139235....... | ccccoovvrnrirmrirerrnne | cvereinnnnnn16,220 | 00 16,220 | v 16,220 | v, 16,220 [ .o [ [ [ v [ 16,220 [ .oovoveverviiiens [ e (V1 I 126 [05/21/2036{ 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... 01/21/2013| Pass-Through LOSS.........cvcveerer | vovereeemrrnerinenennee | eeemneienernenneneinees | eonveerneneen3,024 | i 13,190 [ o | v [ e [ | ververneenneen0 [ [ | e | oo [V IO 171 | 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... 02/21/2013| Pass-Through LOSS..........cecveerer | covevreemrenernneinns | vevmnrinsernernnnenees | conseerneneec9,436 | i 15,156 [ i e | e (5B) [ ovverrerrrinnen | verrerireeend(58) [ oo [ | e | e (V1 I 383 |05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... 03/21/2013| Pass-Through LOSS...........ccveres | coveeerrnerrerirerenne | vevevnrnernernnneinens | evnrernenen 14,215 [ i3858 [ s e | s (29) [ ooevererernrriennn | e (29) e [ | e | e [V I 150 |05/21/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36. 01/26/2013| MBS Paydown 0.113041877....... | ccccovevenermervernnee | eereerennennn31,385 | 31,385 | 031,385 | s 31,380 (1) ) [FSTORUIURRURRIRORY [SVPPRPPRORRPROTN (1) f ISP 31,385 | .o [ e 0 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36. 02/26/2013| MBS Paydown 0.111177502 .0 8,395 | .ivorvrierreens | e 0 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36... .103/26/2013| MBS Paydown 0.100010961.. 50,272 .0 50,280 0 12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36 01/26/2013| Pass-Through LOSS........ccecvverer | coverneremrinennerennee | eevmmeimnninenneneinens | eenmernneensen,995 [ i, 110 i | e [ erverineiinnnnes | onernennseenen | ovevveneinennnenn0 [ [ | e | oo 0 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36 02/26/2013| Pass-Through LOSS.........ccvvveeeres [ covrnrrnerinnneneninnes [ rervrrnnnenisnneens | o2y TA2 | o3 | s | e | e | vevvvensnneenns | cernrnnnnnnneen0 | v [ [ | v (V1 I 27 [12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36 03/26/2013| Pass-Through LOSS........ccucveerer | covereremnrnnerinnnennee | eeemmriennnnerineneinens | cennernnensenn 33808 [ riieiiiiriinennnB92 [ i | e [ erverineennninnes | vnernennneennnne | overneriinennneen0 [ [ | e | oo (V1 IO 57 |12/26/2036| 6FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47........ 01/26/2013| MBS Paydown 0.175922724....... | cccoovvvnvvrnerinnrrans | evvnrrinnneen 1,382 | 1,382 | 1,430 [ e 1,378 [ e | e [ e | o0 |, 1,382 | oo [ e 0 3 | 04/26/2047( 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... 02/26/2013| MBS Paydown 0.148914923....... | .cccovvvvvrinerverrnee | cevvrnennnc02,851 | 62,851 | i 64,723 | e 62,369 | ..ovvieririeiins | e (68) [ v | everererereeed(68) [ o 62,551 [ .oovveercrrns [ [V I 143 | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47........ 03/26/2013| MBS Paydown 0.141239376....... | ccccouevevrvrmerrerrnee | covmernnecee 1T | etk ATTTT | 18,394 | 17,725 () ) [FSTUUUIURURRIORRY [SVPTRPPROPRPROTN (°) f ST VAV A IR (V1 IOV 45 |04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37 01/26/2013| MBS Paydown 0.474377134....... | ccccooervvrriverrncrnns | e 250,653 | ............250,553 | ............245,656 | ............ 244544 | ..ooooi | e BT | v | v BTTT | i 250,553 | ..o [ 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37 02/26/2013| MBS Paydown 0.469081083 53,808 | .ooorvveererrs | oo 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37... .103/26/2013| MBS Paydown 0.467399884.. 17,081 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37 01/26/2013| Pass-Through LOSS.........ccevveveres [ covernerneerninnreiienes [ revnvermnnninsnsnienes | evvnrrennnenB49T | i 19,367 | oo | cvveiensnieiinns | ceversninnninninns | vevivenssssnienies | cvesnrnsninninen0 | veversrieniens [ [ onveesnnns | veene 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... 02/26/2013| Pass-Through LOSS........c.cecveeves | coverrrermrinernerinnee | eermermnsinerieneinees | eonnrnnenen83,138 | ittt 18,98 [ i | e [ e e | vernsninennnn0 [ [ | e | oo 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... 03/26/2013| Pass-Through LOSS.........ccvvveveres [ covernrrneinrnnrennnes [ revnrrnnnennsnnniens | cennrrneneene8,845 | 02,598 | oo | v | vevernnnnninninns | vevrnennsssnnenns | cvernnnsnrenieen0 | veversriinninns [ [ | v 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... 01/26/2013| MBS Paydown 0.369629828....... | ..ccvevevververrerrnee | cervirrnnnid2,288 | o 42,288 | ... 42,288 | e 42,119 [ e | e [0 | e, 42,288 | ..o [ 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... 02/26/2013| MBS Paydown 0.343475482....... | ccccoovevnrinerinnernes | weerennnnn 260,192 | ..........260,192 | ..o 260,192 | ...cooeene 259,152 598 [ v | v D98 [ 260,192 | ..oovovriecins [ 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... 03/26/2013| MBS Paydown 0.333800993....... | ccccvevevrrverrerirnee | cervrnnnnnn.96,245 | oo 96,245 | ... 96,245 | ..o 95,860 | ..oovererirines [ e (405) | ovevevevrrrvere [ ervverreens(405) | i 96,245 | ...ocovvriennns | e 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... 01/26/2013| MBS Paydown 0.452552058....... | ..c.coeevvrvnernerirnes | wovnennnnnn 245,979 | ... 245979 | il 244432 | ............ 243428 | ..o | e [ e [ o0 | | e 245,979 | oo [ 0 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... 02/26/2013| MBS Paydown 0.430748357....... [ ccccovvvevvrnererinnes | crernr.884,930 | ............884,930 | ............ 879,363 | .oovvveee. 875,752 | vvevevvrvvrens | e 3444 | i | e 3444 | 884,930 [ .oovvvvvrirres | e 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 03/26/2013| MBS Paydown 0.422165471.. .344,734 663 [ ..o | 003 [ [ 348,347 | .o | oo 0 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37... .| 03/26/2013| Pass-Through Loss.... 0 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35 01/26/2013| MBS Paydown 0.147620708.. . 38,314 38,314 | .o [ e 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... 02/26/2013| MBS Paydown 0.132794049....... | .cccoovvvvrvrmerinecrnes | vovnennnn 114,685 | oec 114,685 | e 114,685 | ..ccvovne 114,685 | ..o [ | evvensrnnnieenns [0 | | s 114,685 | .o | s 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... 03/26/2013| MBS Paydown 0.122332575....... [ .cccovrvrrrrnrinerinnns | veerrnnnnn80,920 | ..............80,920 | ..............80,920 | ..ccovrrnee. 80,920 | ..o | e | e | e [ 80,920 | ..vvvervrirenn [ s (1 I 592 |09/26/2035| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... 01/26/2013| MBS Paydown 0.137631634....... | .cccoovvverrmerrecrnee | wvnennnnn 135,381 | e 135,381 | e 130,922 | covvrerne 134,165 T | e | e 1T | | s 135,381 | oo | e 0 | v 585 |04/26/2037| 1FM.....
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47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... 02/26/2013| MBS Paydown 0.125454407....... [ .cccoevverernmrerinns | covrircen 144,691 | .o 144,691 | 1 139,925 | i 143,391 | e | e 288 | e | v 288 | | 144,691 | oo | s 0 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.. 03/26/2013| MBS Paydown 0.122137278....... [ .cccoervrvvrnrverinns | vrvrrnneeen 39,414 | 39,414 | 038,116 | 039,080 | v | eveirieinenenn32 | e 39,414 | e [ 0 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/3 .101/26/2013| Pass-Through Loss. 0 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37... 02/26/2013| Pass-Through LOSS.........cccuveeres [ ovenrinerinrncirernnes [ eervrernnnerisnneiens | covereneen 172,080 | it 32,766 | oo | s | e | vevverennenenns | vernrneninnneen0 | e v [ | e 0 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ 03/26/2013| Pass-Through LOSS...........ccveres | covvevrennrnerinerinee | eevnmeennnnerrenenens | woverernneen86,648 | i 12,693 [ oo | e [ e [ | verrerinennen0 [ [ | e | oo 0 04/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... 01/26/2013| MBS Paydown 0.369931828....... | .cccovevrvrrverirneernes | eevrernneene31,000 | i 31,060 [ ooiiiiinn28,203 [ 30,931 | s | v v | e 0 [ 31,060 | oo [ 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... 02/26/2013| MBS Paydown 0.334910153....... [ ccccoververvvrnereinn | vovvrneenen 14,222 | 14,222 | 12,914 | 14183 | i | e | e | e | v, 14,222 | oo | e (V1 I 119 [06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... 03/26/2013| MBS Paydown 0.298586484........ | .....occvvevmerreeernee | eovvrrnnee TETET | il 14751 | 13,394 [ 14,890 | s | e v | e 0 [ 14,751 [ o [ [V IO 183 | 06/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... 01/26/2013| MBS Paydown 0.509097176....... [ .ccoeverererrrererinnes | corvrireenns 123,239 | oo 123,239 | 123,239 | 122,765 | e | B0 | s | 560 | i | 123,239 | oo [ e (V1 I 477 | 02/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... 02/26/2013| MBS Paydown 0.503872434....... | ..c.cccovvrriverrnrrnee | vevvrreneee 51,373 | i 57,373 | i B7,373 [ e 57,153 | s | 0 e | i 0 [ 57,373 | o [ [V I 436 |02/26/2037|1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... 03/26/2013| MBS Paydown 0.500742409....... | .cccooceermrvnernmennee | eevnrrnneeee 34,371 | 34,371 | 34,371 | 34,239 | s | e [ | i [ 34371 | e [ e 0 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37 01/26/2013| Pass-Through LOSS.........ccuuveeres [ covrnernernnineneninnes [ rernrrnnneisnnenens | ernrrnnnnen39,708 | vivivinirein8,922 | oo | e | veverneinnnnniens | vevverssssenenns | cvernensnnnnneen0 | e [ [ | v 0 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37.. .102/26/2013| Pass-Through Loss. 0 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37 03/26/2013| Pass-Through LOSS.........coucvverer | coverneremrinennnerennee | eevmsrmsennenneneinens | ennrnnennen 19,683 [ i 903 [ o | e [ erverineinsninnes | onernennneennne | overveneineennenn0 [ [ | e | oo 0 02/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... 01/26/2013| MBS Paydown 0.294428798....... | ...ccccoomrriverrmrrnns | vrrvvrrienneen3,039 | 3,039 [ 3,039 [ 2,945 | s | e [ | 0 [ 3,039 | o [ (01 I 12 | 05/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... 02/26/2013| MBS Paydown 0.294228194....... | ..cccovvvvrvimerrncennee | verrnrrinnennn3,208 | i 3,208 [ i 8,208 [ 3,108 | s | v e | e 0 [ 3,208 | oo | e (01 IO 25 | 05/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... 03/26/2013| MBS Paydown 0.280735775....... [ .cccovrverevrnererinnes | covvrerrnn 215,748 | (i 215,748 | 1o 215,748 | 00209,029 | oo | e | vevvnieenneinenins | vervrnenienieen0 | v [ e 215,748 | .o | e 0 e 2,489 |05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... 01/26/2013| Pass-Through LOSS..........cvcveerer | coreeerenrrnerinerennee | eevmneiennrnerrenenens | eonerenneeen81,331 [ it 27,830 [ o | e [ erverineeneninnes [ | v 0 [ [ | e | oo [V I 312 |05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... 03/26/2013| Pass-Through LOSS........cccucvveeer | covernererereneninerennee | eeevmmemnennernenennens | oneennenenn 160,140 | i 54,010 [ i | e [ erverineiisnnnee [ eonernenneenenes | ovevveriinennnenn0 [ [ | e | oo 0 05/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... 01/26/2013| MBS Paydown 0.24933698......... | .cccovrvvrrverrerernes | cevrrrenerrc84,188 | 64,188 | 81,652 | 58,312 | s | e 1,688 [ i | e 1,686 [ 64,188 | ...ooverviie [ 0 08/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37 02/26/2013| MBS Paydown 0.242463661....... | ..c.coeeevevrverrenrnee | cervrrnneencb7,509 | 87,509 | i 84,842 | 81,329 | e | 002432 | 67,509 | ..o [ 0 08/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37. .103/26/2013| MBS Paydown 0.238644636.. 37,510 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37 01/26/2013| Pass-Through LOSS........ccvvveveres [ covernerneirnirnrreiienes [ revnrernrneinsnsnienes | evvnrernnnnen20,865 | covvreniecn 14,988 | oo | e | cevernnnnninninns | veviverssssnienins | cvernnnnnieninen0 | vvversrieniens [ [ onrneiennnns | veene 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... 02/26/2013| Pass-Through LOSS..........ecveerer | coverrremrinerierinnee | eermernnsinervenenens | covnernneneen [y T34 | 3,555 [ e | e [ erverinsiisnnnee [ vverineennennn | vevvsseineennnen0 [ [ | e | o (V1 IO 37 |08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... 03/26/2013| Pass-Through LOSS...........ccverer | corveerennrnerirerinnee | eevvnrvennnnerrenennens | eoverrnneen 17,523 | et 12,887 [ s | e [ e [ | vevveninennenn0 [ [ | e | oo [V I 127 | 08/26/2037| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36. 01/26/2013| MBS Paydown 0.361193629....... [ .cccoevrervvrrmrerinn | crvrrrienns 167,885 | ..o 167,885 | oo 167,885 | o 167,866 [ oo | v [ e [ evververinnnnn0 [ | v, 167,885 | .ovoovvererrens [ o [V I 645 |11/26/2036( 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36. 02/26/2013| MBS Paydown 0.349419884....... [ ..ccovvverrerreirerinn | corvrireennd 222,073 | ceei222,073 | 00222073 | 11220783 | s [ v | i | 444 | 222,073 | oo [ 0| e 1,660 | 11/26/2036| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36. 03/26/2013| MBS Paydown 0.348333141....... | ccccovvvvrrivcrrerrnee | cevvrrnenn20,498 | 20,498 | 120,498 | 20,471 | s | v (0) [ | e (0) e 20,498 | ...oovervirens [ [V IO 225 |11/26/2036( 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36 01/26/2013| Pass-Through LOSS........cccucveerer | covererermrineninerinnee | weevmmensnnnenneneinees | oneennerenn 169,556 [ 18,644 | i | e [ erverineinnninnee | onernennneennnnes | overveneinennnnnn0 [ [ | e | oo (V1 I 651 |11/26/2036( 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36 02/26/2013| Pass-Through LOSS..........couveeres [ covrnernernnineneninnes [ revvrrsnnenisnnenens | ervvrrnnnnen 31,001 | i 14,030 | v | e | evverneene(164) | o [ e (184) | e [ v [ | oo 0 11/26/2036| 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36 03/26/2013| Pass-Through LOSS.........cvcveerer | voveveeermrrnerinerennee | weemneienernerreneinees | eonvrerneneen 79,356 [ 1iiiii0i20,730 [ oo | cververirnnenenns | evvveenrnes($72) [ | v (B72) [ [ | e | e 0 11/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36... .| 01/26/2013| MBS Paydown 0.124995674.. 83,764 0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36. 02/26/2013| MBS Paydown 0.098546139 87,945 | .o [ 0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36. 03/26/2013| MBS Paydown 0.077853939....... | .ccccoeeermrvmerreeirnes | eevvreernernc68,802 | coiiirrrnn68,802 [ 1oiiivirnn068,802 [ 88,802 | oo | v e | verineiieninnen0 [ 68,802 | ..eovvveercerrs | o 0 12/26/2036| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... 01/26/2013| Pass-Through LOSS.........ccvueeeres [ covrvrrneriennnnerinnes [ rorvrrnnneinnnenens | ervvrrnnnnen 16,488 | i 3,244 | s | e | e | vevivenissseenns | o0 | v [ [ | e (1 I 69 |06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... 02/26/2013| Pass-Through LOSS.........cucveerer | cevernereerrnennenennee | weevmmrinnsrnerneneinens | eonvnnnenen 111084 | 3371 | e | v | e T [ | v T [ [ | e | oo 0 | o 143 | 06/26/2037| 1FM.....




9€'6030

Statement as of March 31, 2013 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)
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 03/26/2013| Pass-Through LOSS........cccucvverer | covererenmrirnennenennee | wevmmrmnsnnernenennens | eonnrnnennen 11504 | 2,288 [ e | e | ervvnrineineed [ | e [ [ | e | oo (V1 I 143 | 06/26/2037| 1FM.....
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE 02/26/2013| MBS Paydown 0.493574925 73,924 | .o [ e (1 I 735 | 11/26/2037| 1FM.....
47232Q AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE .103/26/2013| MBS Paydown 0.489218166.. 205,639 0 2,044 |11/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 01/26/2013| MBS Paydown 0.402296271 11,641 | oo | e (V1 IO 58 |02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 02/26/2013| MBS Paydown 0.396476996 18,201 [ ovvvvvverens [ e [V I 182 | 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 03/26/2013| MBS Paydown 0.388350701 25416 | .o [ 0 | v 381 |02/26/2037| 1FM.....
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 01/26/2013| Pass-Through LOSS.........ccovveeres [ covrnrrnerinineneninnes [ rersrrnnnenisnnenens | e, 915 | 003,802 | i | v | e | vevvernsnsenenns | o0 | v [ [ | v (01 I 25 [02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37..........] ..... 02/26/2013| Pass-Through LOSS.........cceveevees [ corerneneirnrsnirerienes [ cevneernnsnrnsnsninnes | cervnrrenrenens8,803 | voviviierireee8,807 | covoievieiericviinins | ceveiinnnniieniens | veversnisnninninns | eevrvssssssnienes | cveserssssieninens0 | veversrieniens [ covriesssisssiensinns [ onnvesiesnnins | veves 0 | e 87 |02/26/2037| 1FM.....
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 03/26/2013| Pass-Through LOSS..........coeveeres [ covervrirerieencireninnes [ eernrrnnrerisnnenens | eeverenenend 11,380 | civiiiiiii8,942 | s | e | vevernrinsninniees | evvensnnenenns | vernrineninnneen0 | e v [ | e (V1 I 171 {02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 01/26/2013| MBS Paydown 0.402281027 R T [ I 0 | s 79 |02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 02/26/2013| MBS Paydown 0.396461081 25,678 | .oovvererrei [ s 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37........ | ..... 03/26/2013| MBS Paydown 0.388333848....... | .cccovvvvrvnniiverirens | e 35,858 35,858 | ..ocvvrnees 35,823 | oiiirirern35,683 | e | v L2 TR IS 17 35,858 | ..oovvererieren [ e 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37. .101/26/2013| Pass-Through Loss.... 6,934 0 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.... 02/26/2013| Pass-Through LOSS........cccucveerer | voverneeenmeemenneninnee | semeninsernernnnennees | eonsrnnenen 12,222 | iiiiiiernnnn8,329 | i | v [ e [ e 0 | eovveeeereeene | eeveeeereenreesiesiienns | evveereenrieniis | oo 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 03/26/2013| Pass-Through LOSS..........cvuvveres [ overernnenniinninerinnns [ ververernnnneinnins | ervvrnennnnns 16,085 | civiiiieiincnn 7,000 | oo | e | erveinvnneiininns | vevee 0 | oo | e | e | oo 0 02/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 01/26/2013| MBS Paydown 0.560356106....... | .cccoevvureenereeriane | cernerrneinns 16,735 | oo 16,735 | covvveris 16,735 | oo 16,630 [ .oucevueeererrenes | verereireriienins [ o (V1 I 16,735 | oovvereveeiens | e (V1 IO 87 |07/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 02/26/2013| MBS Paydown 0.550200114....... | coveevevrremeiinerirens | cerereineenns 42,662 | ..o 42,662 | ..o 42,662 | cooovrrnes 42,394 | oo [ e, (PZ15) ) IR IO (PZ15) ) I—— 42,662 [ ..o [ (V1 IO 444 |07/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 03/26/2013| MBS Paydown 0.538830817....... | cccevveeerrnerierirene | coreeieeennsd 47,759 | oo 47,759 | oo 47,759 | oo 47,458 | ..o [ s (7)) ISR SR (KY2)) I 47,759 | oo [ [V I 746 |07/26/2037(1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 01/26/2013| Pass-Through LOSS........cccueveerer | cevernerenmernenineeinnee | eeevmerinsernernenennees | evnernnenen 18,313 | it 12,591 | s | cevvnenieniineins [ e [ e (V1 SUUURORTURTORN PTOTORPIORRTURRPUOIR VSOOI PO (V1 IO 95 |07/26/2037| 1FM.....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 02/26/2013| Pass-Through LOSS...........cccvveres | vorerereemrrnerinenennee | eeemnvinsernernernnens | cevverrnrrnn 15825 [ virirerrnnnd8,380 | v | e [ e [ e 0 [ | e | e [ s 0 | v 82 |07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 03/26/2013| Pass-Through LOSS........cccucveerer | covernerenmernenneninnee | weemmrinsernerneneinees | eonernnenen 11,252 | i 1736 | e | cevvvenieniineens [ covveniineeneninee | e (01 OO OO USRI O 0 07/26/2037| 1FM.....
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36 .101/26/2013| MBS Paydown 0.64689282 119 |..... 119 38,933 0 09/26/2036| 1FM.....
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... | ..... 02/26/2013| MBS Paydown 0.63989004.... 4. 4 23,109 | oo [ 0 09/26/2036| 1FM.....
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... | ..... 03/26/2013| MBS Paydown 0.636735969 3 | K0 10,408 | ..oooovvvvciaens | e 0 09/26/2036| 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 01/26/2013| Pass-Through LOSS...........cvervveres [ erererrenenninnneninnns [ rernrrerenssienins | ervnrenenennn23,125 | e 13,518 | oo | v | evvennessiininns | vevee (1[0 UUPORURIROPEN PUPPORPORORORIPSORE IVOORPOOPPORIRO POV [V I 116 |09/26/2036| 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 02/26/2013| Pass-Through LOSS...........cvevevees [ cererererenniinnireiinnes | cevsrmversenssnnieninis | eevnemnnennne @44 | 2,013 | oo | e | erveinsensiininns | veeee (0} UUPOPORORTOTEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRORTOR POV 0 | v 34 109/26/2036| 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 03/26/2013| Pass-Through LOSS..........ccccveerer | covernerenmrineineeinnee | cermneinseinninnninnnes | eevnernnennendy 000 | 2,338 | it | e [ e [ e (V1 SOOI URRTORPIURTURRPUUROIR IUPURRRTRRTO PO 0| s 60 |09/26/2036| 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35.........| ..... 01/26/2013| MBS Paydown 0.582941755....... | ccccoovveevrrinerrerrnee | eevvrnrneee 15377 | il 15477 | 13,894 | 13,898 | s [ e [ e (1 T 15177 | o | s 0 | e 31 109/26/2035| 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 02/26/2013| MBS Paydown 0.572494860....... | ..ccoocrenrvrmernernnee | covvrerrneenc 86,470 | i 48,470 | i 42,540 | 82,554 | s | e (PZ512) 1 IO IO (PZ51) 1 I 46,470 | ..oooeriecrns [ 0 | oo 185 |09/26/2035| 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35.........| ..... 03/26/2013| MBS Paydown 0.561925608....... | .cc.coovvervrerrnrerens | covrrrenencdT,014 | i 47,014 | 43,038 | 083,052 | s | e (2] OO IR (2] ) I A7,014 | | e 0 09/26/2035( 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 01/26/2013| Pass-Through LOSS...........cveevees [ corerererisniinnesniinnes | rervermversenisnniensinis | sernrrnnnennn8,531 | viiiierinnnnn8,683 | oo | covvrineiersniinns | evveeeissiininns | veeee (V1 ST OO U SO 0 09/26/2035| 1FM.....
47232V BA 9 [JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35.. .1 02/26/2013| Pass-Through LOSS........c.cccrvvvves | vorrrernrnerernninnins | cernererinnnerennnns | evvrnennned TETAT | i 11495 | s | e | e | oo 0 0 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 03/26/2013| Pass-Through LOSS..........ccveevees [ corernrerennirnnreiinnes [ rersrrerenisneinninns | evvnrnnrnenen 13,280 | ciiiieeren 10,372 | v | cvvriseienssinnns | erveinseneiininns | vevee (VI ST OO U DU 0 09/26/2035| 1FM.....
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 01/26/2013| MBS Paydown 0.528604019....... | «cccooveerneenerrneernee | wrnrerneenn92,917 | 92,917 | i0000080,009 | e 79,377 | s | v 13,219 | oo | s 13,219 | oo 92,917 | oo [ e (V1 IOV 47 |09/26/2035| 1FM.....
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 02/26/2013| MBS Paydown 0.52180246......... | cccccovverervnmrrerrens | cvrrrirenrenn 78,995 | i 78,995 | 168,021 | it 87,485 | s | v 11,238 | oo | s 11,238 | oo 78,995 | oo [ s (01 I 80 [09/26/2035| 1FM.....
47232V BB  7|JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 03/26/2013| MBS Paydown 0.508758912....... | ccccoveenevrrerrveernee | wevverenens 151,492 | 151,492 | 130,446 | oo 129,417 | i | v 21,584 | oo | e 21,584 | oo | s 151,492 | oo | e [V IO 229 |09/26/2035| 1FM.....
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1 2 3 4 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 21 22
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o Current Bond Desig-
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47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 01/26/2013| Pass-Through LOSS........cccucveerer | corernerernrenerinerennee | weevmeeimnninenneneinens | eonnrnneseni 22,875 [ i 3,586 [ ovireriieineniiniinns | cvvreerieninenns [ erverineinnninnes | onernennneennene | ovevneninennnnen0 [ [ | e | oo (V1 IO 24 109/26/2035| 1FM.....
47232V BF 8 |JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35 02/26/2013| Pass-Through LOSS..........cccuveves | corvevnivenninciieniinns | eevvmniesninciienienns | eovnnenneenn 1,688 [ i 336 [ i | e [ e [ | vevsniesnenn0 [ [ | v | e 0 09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35. .1 03/26/2013| Pass-Through Loss.... 0 09/26/2035| 1FM.....
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 01/26/2013| MBS Paydown 0.402595236....... [ ....ocovrvvermrrerinnns | vrverernnenene 35,762 | i 35,762 | 100 35,762 | 035,510 | o | v 78 | i 35,762 | .oovviverrenins [ o 0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 02/26/2013| MBS Paydown 0.395124709 30,438 | ..o [ 0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 03/26/2013| MBS Paydown 0.386065187....... | .cccvvevvernerrerirnee | eernrrnnennn36,913 | 36,913 | 036,913 | ciii00036,654 | s [ 92 |, 36,913 | e [ 0 | v 513 [11/26/2036( 1FM.....
47232V BQ  4|JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 01/26/2013| Pass-Through LOSS..........ccuuveres | coreenrvnninerirerinnns | evvvmrvenninesieniinens | woverneneen 33,694 | i 18,232 [ i | e [ e [ | vevvenineinenn0 [ [ | e | e (V1 I 156 [11/26/2036( 1FM.....
47232V BQ  4|JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 02/26/2013| Pass-Through LOSS.........ccvveevees [ corerneneirnirenireienes [ ceveneernnsnsnsnsninne | evvsrerennnens 74429 | riviiiierini08,951 | o | e | cvvrveinnnenea (1) | e [ e (1) | e [ evvrienssseisnneinnns [ oveveieinnns | oo 0 11/26/2036| 1FM.....
47232V BQ  4|JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 03/26/2013| Pass-Through LOSS...........cccueeves | corieenivnninnineniinns | eevveniennieciinnieens | cvvnrienneen 16,686 [ iiiiiiinnn8,039 [ s | e [ v (@) [ | e (@) [ s [ | | e 0 11/26/2036| 1FM.....
47232V BV 3|JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37....... | ..... 01/26/2013| MBS Paydown 0.427516654 503,310 | .oovvererivennen [ e 0 11/26/2037| 1FM.....
47232V BV 3|JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37....... | ..... 02/26/2013| MBS Paydown 0.156801611....... | .cccoeeervevnerrneernes | wrrerrnenn 813,960 | 413,960 | v 413,960 | ovvirri 813,980 | v | e [ | vervsriineennnen0 [ [ e 413,960 | ..ovovricies [ 0 11/26/2037| 1FM.....
47232V BV 3|JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37 03/26/2013| MBS Paydown 0.0...........ccocvnene 239,771 [ oo [ 0 11/26/2037| 1FM.....
47232V BW 1 [JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37.. .103/26/2013| MBS Paydown 0.949953249.. 76,528 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 01/26/2013| Pass-Through LOSS........ccucvverer | covereremrineninenennee | weevmeeimnsinerneneinees | ennrenneeen83,465 | 19,839 [ i | e [ erverinennnninnes [ onernennneenene | ovevveneinennnnnn0 [ [ | e | oo 0 11/26/2037| 1FM.....
47232V BY  7[JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 02/26/2013| Pass-Through LOSS.........ccvveeeres [ covrnrrnerinineneninnes [ eererrnnnerisnnenens | ervvrinnnnnen82,231 | i 19,1859 | i | e | veverneinnnnnins | vevivennsnseenns | cvernennnnnnneen0 | e [ [ | v 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 03/26/2013| Pass-Through LOSS.........cucveerer | covererenrrnerinenennee | eeevmmriennrnernenenees | eonvrennennen3122 | it 13,276 [ o | v [ erverineensninnee | vvernesnneennnnes | verneriinennneen0 [ [ | e | oo (V1 IO 451 |11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2013| MBS Paydown 0.080175034....... [ ..ccoervrrevrvrverinns | vevrrnnneen 19,371 | 19,371 | 19,371 | e 19,371 19,371 [ o [ (01 IO 97 [07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 02/26/2013| MBS Paydown 0.061336092....... | ..ccvevevrrrerirerernee | cervrrrnnnn 35,341 | 35,341 | 35,341 | s 35,341 35,341 | v [ e [V I 353 |07/26/2036( 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 03/26/2013| MBS Paydown 0.059268173....... | cccceeeereeernernneirnee | vervrrinneesn 3,879 | i 3,879 | 3,879 [ i 3,879 3,879 | oo | e (V1 IO 58 [07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 01/26/2013| Pass-Through LOSS..........cccvverer | covverrermnrnerirerennne | eevvmnrennrnerreninens | covnerneneeen 898 [ it TBT [ i | e [ v [ | cvevveninennenn0 [ [ | e | oo (V1 IO 47 |07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 02/26/2013| Pass-Through LOSS........cceveeees [ coveerneirnrenienienes [ cevneerensnissnsnienes | evverrennnenn 11,2200 | i 2,088 | oo | coveisisnieiiens | ceversnisnsieniens | cevisssssssnienies | cvesenssenienieens0 | voveresienienns [ cverienssisesiesssinns [ onsessiesenins | veves 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/3 .103/26/2013| Pass-Through Loss.... 0 07/26/2036( 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 01/26/2013| MBS Paydown 0.182719901.. 10,258 [ .ovvoveeerreirens [ o 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 02/26/2013| MBS Paydown 0.182055921 1,675 | oo [ s 0 | v 15 | 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 03/26/2013| MBS Paydown 0.175825214....... | .cccooevveremerverrnne | cevvrrnnnn 15,718 | i 15,718 | 15,718 | 15,718 15,718 [ ovvvveveiiens [ [V I 200 |04/26/2037(1FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 01/26/2013| MBS Paydown 0.840721548....... | .cccooeovevvvrrerinns | crrrennn 115,012 | 115,012 | i 114,828 | 114,654 | oo | e (B4) | s e (34) | e | e 115,012 | oo [ e 0 | v 529 |11/26/2035| 2FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 02/26/2013| MBS Paydown 0.830211172....... [ .cccoevvrvecrvrverinn | veerrnnne.80,930 | ..............80,930 | ..............80,800 | ..cooenee. 80,678 | ..o | eevereree(16) | e 80,930 | .o [ [V I 738 | 11/26/2035| 2FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 03/26/2013| MBS Paydown 0.821492685....... | ....coccoovrververrnee | covvrrnnnenc87,132 | i 87,132 | 87,025 | e 66,924 67,132 | oo | e [V I 925 |11/26/2035| 2FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 01/26/2013| Pass-Through LOSS........ccoucvuerer | covernerermrenennerennee | weevmmensnrnerneneinens | eonnrnnenen 99,001 it 91,150 | oo | e [ erverineinnnines [ onernennneenene | ovevveniinennnenn0 [ [ | e | oo (V1 IO 455 |11/26/2035( 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 02/26/2013| Pass-Through LOSS.........ccvvvveeres [ covrnrrnernnnnereninnes [ rererrsnneisnnenens | ervvrinnnnnen38,992 | civiiiiiiec e BA2TT | o | e | vevernninsninniens | vevvverssnsenenns | cvernrnnnienneen0 | e [ [ | v 0 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 03/26/2013| Pass-Through LOSS.........cceveerees [ corernrneirnisnirenenes [ ceveneernnsnnnsnsnsinnes | evererenensB7,887 | crerieninB2,504 | oo | cevninnnniinniens | ceversnisnninninns | eevvesssssnienes | cvesenssssieninens0 | vevensrinniens [ coeriesssisnsissssinns [ onnvesiesnnns | veves 0 11/26/2035| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.. .101/26/2013| MBS Paydown 0.417966989.. 0 05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 02/26/2013| MBS Paydown 0.399058629....... [ .cccovvverrmrerrerrenes | wrrerrnrn 153,980 | 1riirern153,980 | oo 151,914 | 152,311 | e | evrieieeen 702 | s [ e 702 | | e 153,980 [ o | e 0 05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 03/26/2013| MBS Paydown 0.38733526......... [ .cccouvrerrernrrerinn | ververneren 95,469 | 195,469 | (94,188 | 194,435 | i | 309 | e [ 309 | | 95,469 [ | 0 05/26/2036| 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 01/26/2013| Pass-Through LOSS.........ccouveeres [ covrnrrnerininnreninne [ rovnrrnnneinnnenens | eevvennnnnen 17,509 | o 11121 | i | e | e | veviverisnneenns | cvernnnnsnnnneen0 | v | [ | v 0 05/26/2036| 1FM.....
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47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 02/26/2013| Pass-Through LOSS........c.cucveerer | coverneeenmermenineninee | eeevmerinsernerinenennees | eernernnensen 8808 | iiiiiiiiien8,380 | o | cevvnerieniineins [ e [ e (VI SOOI PTRTORPORTURPUOIR IVPUPRORTRRTO PO (V1 IO 82 |05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 03/26/2013| Pass-Through LOSS..........ccccuveres | corvernivenninciiieniinns | eevvenienniverinniinens | covvernnneeen 772 8,186 [ i | e [ e [ | veverieninenn0 [ [ | e | e 0 05/26/2036| 1FM.....
47232V CV  2|JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36.. .|01/26/2013| MBS Paydown 0.52097387 250,013 0 11/26/2036| 1FM.....
47232V CV 2 [JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... |..... 02/26/2013| MBS Paydown 0.518310151.. 73,971 | e [ 0 11/26/2036| 1FM.....
47232V CV  2|JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... | ..... 03/26/2013| MBS Paydown 0.507467387....... | .cccoovvvvreneriverrene | wverrennn301,103 | 301,103 | oo0292,851 | ir0295,120 | oo | v 2,478 | oo [ e 2,478 | .o 301,103 | .o | e 0 11/26/2036| 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 02/26/2013| Pass-Through LOSS........ccucveerer | vovernerenmerneninenennee | seevmerinnernersnereinees | eonerinneesni88,498 | iiiiiiiiin 28,727 | it | cevvnerireniineens [ cvvveriineeneninee | e (0 [ UUTOPORRORTOPEN PURPPORPOTPIORORPIOPIORE IUPORPORPPORORTIOR FOVPN 0 11/26/2036| 1FM.....
47232V DB 5[JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 03/26/2013| Pass-Through LOSS..........covveres [ overvrnnenrirnnnerinnns [ rerverersnnsirnninns | vvennnnn 107,377 | 31,938 | | e | e | vevee (V1 SO PRURPORPTORPPURPUOOIR IUSUTPTRTORPOO BOSON 0 11/26/2036| 1FM.....
47232V DC  3|JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 01/26/2013| MBS Paydown 0.912391538 716 |..... T16 | oo | e 310,497 [ .ovovrvererres | e 0 09/26/2035| 1FM.....
47232V DC 3 [JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 02/26/2013| MBS Paydown 0.903443163 140 |..... 140 [ .o 71,086 | oo [ e 0 09/26/2035( 1FM.....
47232V DC  3|JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... | ..... 03/26/2013| MBS Paydown 0.902848065 00 I I L/ /7 (IR 0 09/26/2035| 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 01/26/2013| Pass-Through LOSS........cccueveerer | coverneremeenenineeinnee | eeevmeninnerneesnenennees | eonsrnnenen 14,982 | 00,638 | i | cevveenieniineins [ e [ e (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO 0 09/26/2035( 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35. 02/26/2013| MBS Paydown 0.916730687 38,134 | .o [ e 0 09/26/2035| 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/3 .103/26/2013| MBS Paydown 0.912333663.. 4,366 0 09/26/2035| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 01/26/2013| MBS Paydown 0.15408301.... 21,842 | oo [ e 0 04/26/2036| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2013| MBS Paydown 0.147309286 81,705 | oo [ s 0 04/26/2036( 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 03/26/2013| MBS Paydown 0.143843034....... [ .cccoevrrerrnrrerinns | vererrrenneen 41,810 | 41,810 | 40,213 | 40,407 | i | e (456) [ ..vvvvererererins [ e (01555) ) I 41,810 [ oo | e [V IO 627 |04/26/2036( 1FM.....
47232V DM 1[JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 01/26/2013| Pass-Through LOSS...........ccvverer | vovererrenneimnrnneines | eevmnenseieninneiinnes | eonnrnnnee 1182 | 03136 | e | e [ e [ e (V1 SSUOUPURRTURTOR UUORPORPIORRTURPUUROIR IVSURPIRTOPTO OO (1 I 142 {04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 01/26/2013| MBS Paydown 0.529905447....... | ccccvvvernrrvernerrnee | eevvrrnneenc 18,115 | 18,115 | 18,115 | 18,316 | s [ e [ e (1 I 18,115 | oo | s 0 | v 91 | 04/26/2036| 3FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2013| MBS Paydown 0.520003855....... [ ..ccoceoveveernrererinnen | vererernnne83,720 | ciiirinn83,720 | criiice83,720 | oo 64,429 | o | e (PZ5X) ) IR IO (P3X) ) I 63,720 | .ccovvrierienins [ e (V1 I 637 | 04/26/2036| 3FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 03/26/2013| MBS Paydown 0.509210315....... | ccccoovrevnrrverirenernee | cevvvrrenerrn69,460 | oviirrn.69,460 | ....eirr.69,460 | v 70,233 | s | v (80B) | vevevevereerrine | v (C1006) ) — 69,460 | ...ccoovvvrrers [ 0 04/26/2036| 3FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36. 01/26/2013| Pass-Through LOSS........ccucveerer | voverneremmrnenineninnee | veevmerinnernernenennees | cevnernneensen8,279 | i 3,700 | oo | cevvverireniineens [ covveriineeneninnee [ e 0 [ eereeeerieiens | eeeveeeeeseesessesees | eeerensesneinns | e 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/3 .1 02/26/2013| Pass-Through LOSS..........ccrvueves | vorrermreneirennninnins | ceveverinnnerennnns | evvninennnnn 19,964 | i T34 | e | e | e | e 0 0 04/26/2036( 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36. 03/26/2013| Pass-Through LOSS...........cveevees [ corernrenenninnreiinnes [ revnrrerensneinninis | evvernnnnened 74,269 | i 8,376 | o | s | erveinneneiininns | veves (V1 SO EUTTOTOTN IUT SO 0 04/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2013| MBS Paydown 0.241610961....... | .cccoovvvvevrmerineernes | corerernenn20,895 | 20,895 | 120,866 | ovvverrrnni 20,883 | o [ v [ e (V1 I 20,895 | .ooevereiien [ 0 07/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 02/26/2013| MBS Paydown 0.237704626....... | .ccccocvevrrverrerrnee | cevvrrennen 14,833 | i 14,833 | i 14,812 | 14,810 | s [ [ (V1 T 14,833 | oo | s [V I 148 | 07/26/2036| 1FM.....
47232V DW  9[JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 03/26/2013| MBS Paydown 0.234803983....... | .cccoverermrrverireeirnee | covvrrnnenn 11,014 | 11,014 | 10,999 | 010,997 | s [ v [ e (V1 I 11,014 | e | e (V1 I 165 | 07/26/2036| 1FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 01/26/2013| Pass-Through LOSS..........ccccvvever | cevenerenmrenenneeinnee | eevereeereed(13,797) [ evvvviiinecens(8,614) | civeiicicecc(7,325) [ s | v [ e [ e 0 [ | e (10,520) [ .oovvrvrereriires | e (3,279) ] ... (3,279) | ovvecvrnens 26 |07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 02/26/2013| Pass-Through LOSS..........cveevees [ corerererennirnnireiinnes | cevnrererenisneinninins | cvvnernnnnssn,547 | i 5,568 | oo | s | ervenneinsiininns | vevee (0 [ UUTORURIRTOPRN PUPPORPORIORURPOPIORE IUPORPORPPORRURTI VPN (U IO 65 | 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 03/26/2013| Pass-Through LOSS........cucveeres | corerneremeeneninenines | eeemerinsernerneneinees | cevnennnennen 2y | 2,288 | i | cevvneriesiineins [ e [ e (V1 SOOI PTOTORPORRTURPUOIR IUPUPRORTRRTO PO (V1 IOV 40 |07/26/2036| 6FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 01/26/2013| MBS Paydown 0.464202652....... [ ...cccovrerrnrrerinnes | vevrerereeen 33415 | 33,415 | 33415 | 033,221 | s | e | e (V1 I 33415 | e [ 0 03/26/2036( 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 02/26/2013| MBS Paydown 0.460208921.. o TN 3 25,626 | vvooveereerries | 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.. .103/26/2013| MBS Paydown 0.45530029 i | e 2 31,496 0 03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 01/26/2013| MBS Paydown 0.322382076....... | ...cocovvrerermnverinns | coerrnneen 81,542 | i 41,542 | 1,876 | 81,461 | | e (G724 SRR IR (62) 41,542 | o | e 0 03/26/2037| 1FM.....
47232V EC 2 [JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 02/26/2013| MBS Paydown 0.319421903 0 I L IO (XTI I (V1 IOV 69 [03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 03/26/2013| MBS Paydown 0.31458601......... 0)] ... [(0)] L7 A I I (1 I 169 [03/26/2037| 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 01/26/2013| Pass-Through LOSS..........cueveerer | coverneremernennenennee | weevmerinnernerneninnees | eonernnenen 19,927 | i 18,049 | s | e | e | e (0 [ UUTOPORRORTOPEN [PUPPORPOTPIORORPIOPIORE) IVPORPOOPPORORTIOR POV 0 | e 80 | 03/26/2037| 1FM.....
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47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 02/26/2013| Pass-Through LOSS.........cucveerer | coverneeenmernenneninnee | eeermerinnernerinenennees | eevnennnennendh 238 | i 272 | e | cevvnerieniineis [ e | e (VI SOOI PTRTORPORTURPUOIR IVPUPRORTRRTO PO (V1 IOV 42 |03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 03/26/2013| Pass-Through LOSS..........coveeres [ orerermnvnenrnnnerinnns [ ververernsnneinnies | evvenennen 21,169 | 21,340 | i | e | e | oo 0 | eoveeeeeeeenn | eeveeereenreessieeiennns | eveeeeiesnrieniis | oo 0 03/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37... .101/26/2013| MBS Paydown 0.262439732....... | cccccovvvverrererneernne | vevvrrirneeen 838 | i 9,638 [ o 9,782 | 0,722 | s [ v [ 0 9,638 0 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 02/26/2013| MBS Paydown 0.256657485 (5)]eer (5)|. 759 | oo | s 0 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 03/26/2013| MBS Paydown 0.24382482......... | ccccoovrvnrrivcrrernnee | eovvrrenenn 16,852 | 16,852 | 1ot 17,105 | 17,000 | s | v (A14) [ s [ e (414) | covoer 16,852 [ .ovovvvrveirens [ e 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 01/26/2013| Pass-Through LOSS........ccueveerer | covereremernenineninnee | weemerinsernerineneinees | cernennneensen3,928 | iiiiiiiinc8,018 | i | e [ e [ e (0 [ UUTOPORRORTOPEN PURPPORPOTPIORORPIOPIORE IUPORPORPPORORTIOR FOVPN 0 | e 28 | 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 02/26/2013| Pass-Through LOSS...........cvuvveres [ orerernnierinninerinnn [ rernerernsinsinnins | vevnernnneenne3,358 | i 5,438 | oo | v | e | oo (V1 SO PRURPORPTORPPURPUOOIR IUSUTPTRTORPOO BOSON (01 I 51 |04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 03/26/2013| Pass-Through LOSS...........cveevees [ corererenennirnnreiinnes | vererrersenisneieninis | sernernnnenn 0692 | viviiiieninnnn 9,837 | oo | corvrneiersninnns | erveineeseiiniinns | veene (0 [ UUTOPURRORTOPEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRIRTO VPN [V IO 139 | 04/26/2037| 1FM.....
47232V EQ  1[JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 01/26/2013| MBS Paydown 0.050090857....... | .cccevveveeverneeernee | wvrerneens 135,976 | 1000 135,976 | 135,975 | 1 135,973 | s [ e [ (1 [ OUTOTORIOPOTRN ISR 135,976 | .covvvvvvvieens [ e 0 01/26/2036( 1FM.....
47232V EQ 1 [JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 02/26/2013| MBS Paydown 0.028121629....... [ .cccovrvrrrrmererinnes | vevrererrn84,308 | i .64,308 | oo .84,308 | cooiinnn64,307 | oo | e | e (V1 I 64,308 | ...cooovrvriens [ 0 01/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 03/26/2013| MBS Paydown 0.0.........ccceveenees | corererrmrinneincniens | cerneerneenns 82,318 | oo 82,318 | oo 82,317 | oo 82,316 IO L 82,318 | ..o [ e 0 01/26/2036| 1FM.....
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36... 03/26/2013| MBS Paydown 0.985992752....... | .cccovrvnrriververrnns | eeverreenenn36,902 | 136,902 | 136,871 | i 36,871 | s [ [ 0 36,902 | .oveerviienns [ 0 01/26/2036( 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36. . [01/26/2013| Pass-Through LOSS........c.ccveverns | verrveermrrnnernnnninnnns | cererversnsnsiessenis | errerneenessn28,880 | vivviienirnn25,545 | oo | covvrneiensninnns | evvrisseesiiennns | veeee 0 0 01/26/2036| 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.... 02/26/2013| Pass-Through LOSS........cccueveerer | cevernerenmeenenneeinnee | eeevmeninsernernenennees | eonernneesni 29,622 | i 28173 | s | cevvneriiesiineins [ e [ e 0 | eovveeeereeene | eeveeeereenreesiesiienns | evveereenrieniis | oo 0 01/26/2036| 1FM.....
47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 03/26/2013| Pass-Through LOSS...........cvuvveres [ corervrnneneinninerinnns [ rerverernnnneinninns | evvrinenned 1,582 | 39,547 | | v | e | vevee 0 | oo | e | e | oo 0 01/26/2036( 1FM.....
47232V EW  8|JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 01/26/2013| MBS Paydown 0.175896909....... | .cccveverrvmerrerinne | cerneerneinns 25,626 | ..coovrrrne 25,626 | ..ooverneen 25,626 | ..oocvrrnene 25,626 | ..oocvercerenines [ e | e (V1 I 25,626 | ..ovvrieriennns [ e (V1 IO 117 | 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 02/26/2013| MBS Paydown 0.166291519....... | cevevvveriemeineirens | cenreineenad 25,996 | ..cooovrvrne 25,996 | ..coooovneen. 25,996 | ..oocoonnen. 25,996 | ..oocvoeririciiinns [ e | s (V1 I 25,996 | ..o [ e 0 | covvrre 238 |02/26/2036( 1FM.....
47232V EW  8|JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ... 03/26/2013| MBS Paydown 0.155601797....... | ccceeeveerrnerirerirene | cerneeiieennd 28,931 [ oo 28,931 | e, 28,931 | oo 28,931 | e [ e | e (1 I 28,931 | v [ e [V I 398 |02/26/2036( 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 01/26/2013| Pass-Through LOSS........c.ceeveerer | covernerenmernenneninnee | eeevmeeinnernernenennees | eevnennneennen, 708 | i 1,212 | e | cevvnenieniineins [ e [ e (V1 SUUURORTURTORN PTOTORPIORRTURRPUOIR VSOOI PO (V1 IOV 40 |02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 02/26/2013| Pass-Through LOSS...........cvuvvveres [ corerermrinninnieiinnns [ revrnererensneinnins | vvvnernnnnnne,988 | cviviviiinninncn 972 | e | e | evvensensiininns | veves 0 [ | e | e [ s 0 | s 64 |02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36.. 03/26/2013| Pass-Through LOSS........ccucveerer | covernerenernenineninnee | weemerinnernersneniinees | cernennneennen 15900 | i 1,052 | it | cevverieniineens [ corverineeneninnee [ e 0 [ eereeeerieiens | eeeveeeeeseesessesees | eeerensesneinns | e 0 02/26/2036| 5FM......
47232V FD 9 |JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36. .101/26/2013| MBS Paydown 0.42781135 (5)]eeer (5) 26,636 0 01/26/2036( 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36. 02/26/2013| MBS Paydown 0.380271259.. Y A 7 19,123 [ oo [ 0 01/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 03/26/2013| MBS Paydown 0.354623284........ | .ccovcvvvrrnerinernene | evnrrinnneen 10,317 | 10,317 | 10,317 | 10,283 | s [ i LV [T IS L[V 10,317 | oo | e 0 01/26/2036| 1FM.....
47232V FF 4 |JMAC 2009-R4 26A1 SEQ SSNR 5.75 01/26/36....... | ..... 01/26/2013| MBS Paydown 0.0.........cccuverrene | ovvernrrierienirneeinns | cveverienns 151,345 | ..o 151,345 | 152,978 | i 149,406 | oo | e 1,939 [ | e 1,939 [ [ e 151,345 | oo | e [V I 725 |01/26/2036( 1FM.....
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 01/26/2013| MBS Paydown 0.957624788 496 |..... 496 [ .o | e 152,551 | cevovvvererenns [ e [V I 731 01/26/2036( 1FM.....
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 02/26/2013| MBS Paydown 0.897019403 748 | ... TA8 | oo | v 218,179 | v [ 0 2,091 |01/26/2036| 1FM.....
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 03/26/2013| MBS Paydown 0.864322682 436 |..... 436 [ | e 117,708 | oo [ e (V1 I 1,692 |01/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 01/26/2013| MBS Paydown 0.24759595......... | ceccoveeeeneermerneernee | wovnennen 129,381 | 1iii0129,381 | 1iii0000129,330 | covveireen 128,536 | o [ e [ e (V1 PRI IS 129,381 | oo | s (V1 I 546 | 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 02/26/2013| MBS Paydown 0.231255388....... | ccccoovvvvrrerriverrens | wovrrrnnns 187,106 | 187,106 | oo 187,032 | v 185,884 | oo | s Y £ [N (RN Y£ T [ I 187,106 | .cvovvvvvvreens [ o 0 e 1,578 | 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 03/26/2013| MBS Paydown 0.214914826 175 | ... 175 L A87,106 | e [ 0 2,366 |06/26/2036| 1FM.....
47232V FP  2[JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36 .102/26/2013| MBS Paydown 0.992282293.. 499 | ... 499 171,333 0 e 1,369 | 11/26/2036| 1FM.....
47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36........ | ..... 03/26/2013| MBS Paydown 0.978787195....... [ .ccccovevvinrreinn | crerernni 299,591 | 299,591 | .o 194,096 | .....239,531 | oo | e 2,215 | o [ e 2,215 299,591 [ .o | e 0 3,562 | 11/26/2036| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....ccccee | vevee 01/26/2013| MBS Paydown 0.395580864........ | ..c.ovvenrvmerrneeernee | eornrrerneeec84,732 | 84,732 | it 84,732 | it B4,732 | s [ e [ (V1 I 64,732 | .o [ e (V1 IOV 49 |01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47....ccovve. | v 02/26/2013| MBS Paydown 0.379809537....... | ccccovveemrvverrerrnns | covvverenee TAATA | i TAATA | i TAATA | i TAATA | s [ [ (V1 I TAATA | | e (1 I 113 [01/26/2047| 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....covvee | venee 03/26/2013| MBS Paydown 0.371261877....... | ccccovevevvevrneereeirnee | cevvrrnnennid0,363 | 40,363 | oo 40,363 | v 80,363 | s | e [ (V1 I 40,363 | ..o [ 0 | v 92 | 01/26/2047| 1FM.....
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47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.......... | ..... 01/26/2013| MBS Paydown 0.448053139....... [ .cccoeimrnrrmrreriens | vevvrereneeene87,576 | oo 87,575 | vovviereenn 87,575 | 84,605 | oo | e | e (V1 I . 87,575 IO (V1 I 354 | 07/26/2037| 1FM.....
47232V FW 7 |JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.... 02/26/2013| MBS Paydown 0.440057388 ...59,606 | ......cccc..59,606 | ..ovoorreeB7,584 [ oo | e [ 0 59,606 O 0 07/26/2037| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37. .| 03/26/2013| MBS Paydown 0.422830834.. 128,418 0 ...128,418 0 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37 03/26/2013| Pass-Through LOSS.........c.ccuveeres [ orerernrrncennincrinns [ cerverenneereinnnens | cevvrrennnnn 20,543 | o881 | o | e | e (165) [ .evereverecererins [ e (165) [ v | v | covneiveisnineis [ e 0 07/26/2037| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 01/26/2013| MBS Paydown 0.322839231....... [ .cccovrvrrvrmrrerinnn | vervrerereeen 34,637 | v 34,637 | 34,637 | 034,637 | i | e | e (V1 I . 34,637 IO I 0 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 02/26/2013| MBS Paydown 0.280861213....... | ccccoveeeenrvnerreeirnee | cervveirner 45,888 | i 45,888 | oo 45,888 | oo 85,888 | s [ e [ (V1 I . 45,888 OO I (V1 IO 440 |02/26/2036( 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 03/26/2013| MBS Paydown 0.251803671....... | ccccovvvervververrnns | ceerreneeee 31,764 | il 31,764 | i 31,764 | 31,764 | s [ [ (V1 I . 31,764 IO I (V1 I 457 | 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 01/01/2013| CAPITAL INTEREST.......coocevviens [ errrerierirnirmnrniinne | cevrvrrerinnen 1,304 | il 12,747 | e 1,304 | s | e | evveisessiiniens | oo (V1 I 1,304 IO (V1 IR 09/01/2017| 6FM......
47232V GG 1[JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 01/26/2013| Pass-Through LOSS........c.cecveverer | covernerenmrinenineeinnes | eevmeenserneinnnennnes | eonernneesni 20,626 | iiiiiicinnn 22,957 | it | cevveeriesineins | cevveeiissinesinee | e (V1 SOOI PRORTORPIORTURRPUUROTR IUPURPRIRTRRTO OO 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 02/26/2013| Pass-Through LOSS..........cvuvveres [ covererenenninnneninnns [ ververrerennsereninis | ervvrnenrenne89,8000 | ciiiieere50,990 | evveioiicvvivciveins | crvrinvienisinnns | erversensiininns | veves 0 [ e | e [ s 0 02/26/2036| 6FM......
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 03/26/2013| Pass-Through LOSS..........ceeveeres | covernerenmeemenineninnee | eeevmerinsernernnnnennees | cevnennnennendyD98 | i8530 | it | cevvnenieniineins [ e [ e (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO 0 02/26/2036| 6FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 01/26/2013| MBS Paydown 0.254113448 491 | ... 491 84,293 IO I 0 03/26/2036| 1FM.....
47232V GH 9 [JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36. .| 03/26/2013| MBS Paydown 0.251133539.. 10,497 0 03/26/2036| 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 01/26/2013| Pass-Through LOSS........ccucvverer | covernerenmrineninerennee | eeevmmemnernenneneinens | ennrenneneee D077 | i T1AB3 | i | e [ e | onernennneennne | ovevveriinennnnen0 [ [ | e | oo 0 03/26/2036| 6FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 02/26/2013| Pass-Through LOSS...........cvuvveres [ orervrnreneinninerinnns [ rerverernnnsiinninns | vevnnnnnnnsdy 876 | e 1,010 | e | e | e | oo (V] I IS (01 I 56 |03/26/2036| 6FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 01/26/2013| MBS Paydown 0.460372009....... [ ..ccoovrerevrmrrerinns | vererrrnneren02,274 | i 82,274 | o 5T A48 | 58,796 | i | e 1441 | e | e 1441 | e . 62,274 S (V1 IO 143 | 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 02/26/2013| MBS Paydown 0.449476097....... [ ..ccooerverevrvererene | vervvrrnnere 7,683 | it 77,683 | o 71,635 | et 73,317 | i | v 2,381 | oo | e 2,381 | e . 77,653 v | (1 I 355 | 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 03/26/2013| MBS Paydown 0.441762728....... | .cccoooverevrneverinns | vervrrennen 54,972 | 54,972 | 50,712 | 51,902 | | 175 [ e | e 1175 [ . 54,972 v | [V I 375 |03/26/2037( 1FM.....
47233C  AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46.........| ..... 01/26/2013| MBS Paydown 0.461713016....... | ccccoeveerervrmerreernes | wevrnerrnernn5,860 | i 5,860 | i 5,416 | 5,568 | s [ e [ e (V1 I 5,860 S 0 | s 13 | 08/26/2046( 1FM.....
47233C AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46......... | ..... 02/26/2013| MBS Paydown 0.438979567 656 |..... 656 [ .overirriinne . 20,346 OO (U ISP 91 | 08/26/2046| 1FM.....
47233C  AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46 03/26/2013| MBS Paydown 0.432459868....... [ ..cccooververnrrerinns [ correreeenn 5,835 | 5,835 | i 5,393 | 5,545 | i | e L1 [T IS 19 5,835 I (V1 I 39 | 08/26/2046| 1FM.....
47233D AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36. .101/26/2013| MBS Paydown 0.805408486....... | ....ccoccovrvnerrnrrans | vreerenenn 311,818 | 311,818 | 100000.293,109 | 304,231 | s [ v [ 0 ..311,818 0 09/26/2036| 1FM.....
47233D  AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36 02/26/2013| MBS Paydown 0.777135372 448 | ... 448 624,152 IO 0 09/26/2036| 1FM.....
47233D AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 03/26/2013| MBS Paydown 0.752939475....... [ .cccovvvevvrnereinnns | cvveen 534,144 | 534,144 | ..........502,095 | ..o 521,148 | i | s 1,019 | e | v 1,019 | e [ e 534,144 IO 0 09/26/2036| 1FM.....
47770# AC  9|JOBSON MEDICAL T/L L+900 12/31/2014.........cococn. | cooe. 03/29/2013| Paydown 100.0........ccceverrermirins | covverrrnerirerieninnes | ceveerisneiind 4407 | oo 4,407 102 |..... L0728 IS 4,407 OO 0 12/31/2014]6...........
478115 AA 6 |JOHNS HOPKINS 5.25 07/01/2019......cccmvrvverreris | veeer 02/22/2013| Partial Call 120.44241..........c.covve. | covvevrrnerirerineeens | crverieens 307,128 | oo 255,000 139 |..... 139 | oo | s 255,000 [ ..oovvrerrinine | e 52,128 | ... 52,128 07/01/2019
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.......cccovvemmermerrns | veres 01/25/2013| MBS Paydown 0.197882402....... | ccccvveereenernerirnne | ceneeineenns 32,824 | oo, 32,824 (0)] e [(0)] . 32,824 IO 0 | v 52 | 07/25/2029
493268 BY 1 |KSLT 2004-A 2A2 ABS FLT 10/28/2041 FB.......ccccoe. | vever 01/27/2013| MBS Paydown 0.410662027....... | ..c.oovvrererererneenns | crvverirenns 819,364 | ............ 819,364 | ..........765,593 | ...c...c.. 770,580 | .oooovrovrierne | e 5,382 | oo | s 5,382 | ooverreriens | s 819,364 OO (V1 I 1,270 {10/28/2041
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 06/27/2025...........ccocuens | cenee 03/27/2013| MBS Paydown 0.026129181....... | cccvevvvrerrerineiins | cvrverienns 135,427 | cooovvvenee 135,427 | coiieeeren 97,507 | i 126,443 | oo | e 8AT2 | oo [ v LY /28 I ISR 135,427 IO 0 | oo 132 | 06/27/2025
49460Y AS  4|KINETIC CONCEPTS TL C-2 L+375 11/4/2016......... | ..... 03/28/2013| Paydown 100.0.........cvverrererennes [ orereernrisisniserinnns | evvveeeriees 12,406 | .coovvvrnnnee 12,406 | .o 12,453 | 112,482 | e | e (U40)) [N IR ((5)) [— . 12,406 IO I (01 I 11/04/2016
500255 AP  9|KOHL'S CORP 6.25 12/15/2017... 01/16/2013| CITIGROUP, 132 |..... (1725 IR I 4,987,123 |.... 899,927 |..... 899,927 | ...... 32,118 |12/15/2017
500255 AP 9|KOHL'S CORP 6.25 12/15/201 .101/16/2013| GOLDMAN SACHS & CO.. 2,003,996 ...346,004 |..... 346,004 | ...... 12,847 |12/15/2017
500255 AP  9|KOHL'S CORP 6.25 12/15/2017... 01/17/2013| UBS WARBURG.........ccvvvrerirerern | covererirerrrerirenirnne | eeern.5,857,600 | .........5,000,000 | .........5,000,049 | .........5,001,146 | ...ceorverrmrrne | vorvrrrecea(12) | o | e (12) | v | s 5,001,133 856,467 |..... 856,467 | ...... 32,986 |12/15/2017
501044 CH 2|KROGER CO 6.1501/15/2020 !........ccovvererererermrrns [ e 01/23/2013| STERNE AGEE & LEACH.......... | cccovervveernericiinees | 000.....6,080,200 | .........5,000,000 | .........4,987,450 | ........4,991,553 | ..ocovvimrrmmnne | orvrrrrrinnns 772 [T (SR Y72 IR I 4,991,625 | ...cocovvvrennne ..1,088,575 |..1,088,575 |..... 164,854 |01/15/2020
50105H AB  7[KRONOS WORLDWIDE T/L L+475 6/13/2018.......... | ..... 02/15/2013| Paydown 100.0.........evevvrrerernnes [ oreenrmniieisninsiinnes | ervernns 3,625,000 | ......... 3,625,000 | .........3,570,639 | ........3,573,858 [ ..covivicrurivins | corrrrns 47,365 [ .ovvvrererenns | v 47,365 [ .ovvrcrivrnne | v 3,625,000 IO I (V] 17,949 |06/13/2018
52518R BE  5|LSSC 2002-GE1 A SEQ CSTR7/26/24...........cccoouuve | vever 01/26/2013| MBS Paydown 0.017463153....... | ccccevreverrnerinrenes | veerveinnennnns 2,633 | oo 2,633 322 | e | 322 | s 2,633 v | e (V1 IR 07/26/2024| 6*.........
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52518R BE  5|LSSC 2002-GE1 A SEQ CSTR 7/26/24...........cccoon.... 02/26/2013| MBS Paydown 0.017139343 388 | oo | eererenesniniens | errererennne388 | e, KA VKTH IS (V1 I (LR
52518R BE  5|LSSC 2002-GE1 A SEQ CSTR 7/26/24 03/26/2013| MBS Paydown 0.016763355 450 3,685 | .o | e 0 [
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035. .101/25/2013| MBS Paydown 0.563699699.. 20,669 0 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035. 01/25/2013| Pass-Through LOSS.........ccovveeres [ covevrinernencirerinnes [ eervrernnrerisnneiens | cervnerennene 3,803 | i 089 | oo | e | e | evveresnenenns | vernrineninnneen0 | e v [ | e 0 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..................... 02/25/2013| MBS Paydown 0.554867149....... | .ccccovvvnrriverrernnes | vvvvrreneeen2,283 | i 27,283 | i 19,814 | 22737 | s | e e | e 0 [ 27,283 | o [ 0 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..................... 02/25/2013| Pass-Through LOSS........ccueveeres | covererenrrnernenennee | weemmeinnsrnerineneinens | cevnernneneendh832 [ i 3,809 [ it | v [ erverineennninnes | vvernennneennene | sverneriineenneen0 [ [ | e | oo (V1 IO 44 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035.............co00nc.. 03/25/2013| MBS Paydown 0.549833143....... [ .cccovvevvrneireinnn | vervrrrneeren 16,920 | v 16,920 | o0 12,288 | o0 12,958 | s | s | vevvsisnnnenins | e 0 | v, 16,920 [ .oovvvrviirens [ e (1 I 233 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..................... 03/25/2013| Pass-Through LOSS.........ccvcveerer | covereeemrrnerinerennee | eeemneiensrnernenenens | eenmernnennen 1,383 [ i 1,005 | o | v [ erverineeneninnes [ eovervennneennns | vevveninennneen0 [ [ | e | oo (U IO 19 1FM.....
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037 01/25/2013| MBS Paydown 0.391628427....... | cccoovvvvrvivernnennes | wvrernerne 345,375 | 00345375 | 1 283777 | 301,769 | s | 1,205 [ | e 1,205 [ s [ e 345,375 | .o | e (V1 I 132 1FE......
52521V AE 2| LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037. 02/25/2013| MBS Paydown 0.3547559%4......... | cccoovrvnrrirerrerirnes | weeerrenn995,857 | .....r...995,557 | ............ 702,698 | ...........869,860 | ...coovrmrrvirne | crerreen9,822 [ i | e 9,822 [ s [ e 995,557 [ .vvvvverririres | veene [V R 770 1FE......
52521V AE 2| LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037. 03/25/2013| MBS Paydown 0.302433487....... | ccccovervvrrmeeineennee | coneenn 1,412,706 | ... 1,412,706 | ..........997,135 | ... 1,234,341 | i | 183,840 | s | 000 183,840 | e | v 1,412,706 | ..oovvercriere | e 0 1FE......
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035.... 01/25/2013| MBS Paydown 0.517470363 ...54,542 54542 | oo [ s 0 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035 .102/25/2013| MBS Paydown 0.504449893.. .129,710 ..129,710 0 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035.... 03/25/2013| MBS Paydown 0.477759551........ | ccccovveeesevrmerrerirnee | werennr.265,889 | ............265,889 | ............235,644 | ...........254,050 | ..ccoovvrrirmrrne | c0rerenn8,380 | i, 265,889 [ ..oovveereries | e 0 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035 01/25/2013| MBS Paydown 0.274162279....... [ .cccovivrnrrnnvnrinns | vrvrrenennn29,394 | i, 29,394 | .o 21,558 | i 20,814 | o | e T | [ v 7T | s 29,394 | .o [ (01 I 12 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035 02/25/2013| MBS Paydown 0.271949356....... | ..ccoovvvvernerrneernee | cerererrnenn. 54,438 | o 54,438 | .............39,926 | ..oooounnn 40,399 | oo | v 214 | | 214 | 54,438 | ..o [ (V1 IO 44 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035 03/25/2013| MBS Paydown 0.269977754....... [ cccoevimrnvrnrverinnns | vrvvrerenennnd8,501 | i 48,501 | .o 35,572 | i 35,994 | .o | 301 | | 301 [ 48,501 | .o | e (01 I 57 1FM.....
52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036. 01/25/2013| MBS Paydown 0.330290317....... | ccccvvvervrvrerrerirnee | cervreennnn 56,518 | 56,518 | ....33,345 | i 43126 | v | eeeeen(2,854) | i | e (2,854) [ e 56,518 | ..oovvevvirers [ 0 | v 18 1FM.....
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036. 01/25/2013| Pass-Through LOSS........cccucvverer | corernerermrinennenennee | eeevmmemnnnnernenennees | eonnennenne T 10,009 [ o | e [ erverineinsninnee [ onerneninneenene | ovevveniinennnnn0 [ [ | e | oo 0 5 1FM.....
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036. 02/25/2013| MBS Paydown 0.326765566 60,162 | ...ccvvrvrren [ (VN ISP 38 1FM.....
52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... 02/25/2013| Pass-Through LOSS.........c.ceverees [ covverneirnienieienes [ reveseinnsnnnsnsnienes | evverrrennnen 10,333 | civiiieiiiei08,008 | oo | covninnssieniens | ceversnissnieniens | eevvssssessnienes | verenssenienieens0 | vovensnienienns [ coerienssisssiesisinns [ onvsssieseniins | veves 0 7 1FM.....
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/203| . | 03/25/2013| MBS Paydown 0.322687736.. 59,899 0 1FM.....
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... 03/25/2013| Pass-Through LOSS.........covvvevees [ covernrnerrninnireienes [ rernrernnnninsnsninnes | evvnrrnnnnen2 1,698 | criieeie 12,778 | o | cvveiiensniieiinns | cevernninsninninns | vevivenssssnienins | cvernrnnnieninen0 | veversrieniens [ [ onsneeiennnns | veens 0 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. 01/25/2013| MBS Paydown 0.404993861 26,860 | ..covveerieenrns | o 0 | oo 112 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. 01/25/2013| Pass-Through LOSS..........cecveerer | coreerremninerirerinnee | eevvmmeensrnenrennens | covnernnneeen8,085 [ 5,242 [ i | e [ e [ | o0 [ [ | e | e 0 | s 34 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. 02/25/2013| MBS Paydown 0.393354621....... | ccccoveeveriverrncernee | cevvrerrnennid6,583 | oo 46,583 | ............30,279 | oo 38,623 [ ..o | reriereneninnins | e [0 | e, 46,583 | ...covveercrne [ [V IO 439 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. 02/25/2013| Pass-Through LOSS..........cevveeves | covereeemrinerinneennes | sevvsneinsersssiesinens | conseersenenn 23,252 | o 15,114 | e [ | e [ | 0 [ [ [ | (V1 I 219 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. 03/25/2013| Pass-Through LOSS............cvureres | covreenermerinerinneeinns | sevvnerierienennennnns | ceeneesesines 3,420 | civieen2,223 | s [ | e | | o0 [ [ [ [ 0 | e 34 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.........ccovvvunec. 01/25/2013| MBS Paydown 0.431056928....... | .ccccoveemrrnervneernes | cererennenn 20,341 | i 20,341 | v 8,204 | e 13126 [ v | e e | cvererneiinnninnen0 [ 20,341 | [ e (V1 I 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037..........cccovvvne. 01/25/2013| Pass-Through LOSS.........ccvuveeres [ covernenerinnnereninnes [ eernrrnnneisnnenens | evvvrrnnnnen 24,603 | o 1,504 | i | e | v | vevvenssnseenns | cvernennnnnnneen0 | v [ [ | v (V1 I 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.. 02/25/2013| MBS Paydown 0.424759972.. 11,795 [ v [ e 0 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.. .| 02/25/2013| Pass-Through Loss.... 0 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.. 03/25/2013| MBS Paydown 0.421237973.. 15,685 [ .oovvvrrveirnns [ o 0 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.........c.ovveunec. 03/25/2013| Pass-Through LOSS........cccucvveeer | coveenerermninennerennee | eeevmnrimnninerneneinens | ennrennennen 10,670 | 8,254 [ e | e [ erverineinnnnnee | onernennneennnne | overneniinennnnnn0 [ [ | e | oo (V1 IR 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 01/25/2013| MBS Paydown 0.371134354....... [ cccovrvevrvrnererinnn | crrvrinninns 306,923 | ..ooovne. 306,923 | ...........270,740 | ............ 272,541 | oo | e85 | [ i8558 | i 306,923 | ..ovvvrvriiens [ s (1 I 1,428 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 02/25/2013| MBS Paydown 0.361010009....... | ..cceeveerererererneennns | wrverireens 399,081 | .oovovuvene 399,081 | ............352,034 | ............ 354,376 | ..o | 013,880 | oo | e 13,880 | o | s 399,081 | .vveereverires [ (V1 I 3,711 1FM.....
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52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 03/25/2013| MBS Paydown 0.345560109....... | ..ccooorervervrrerinnes | creeer.609,004 | ............609,004 | ............537,209 | ............ 540,783 | ..o | i 41,412 [ | e A1A12 [ [ e 609,004 IO 0 07/25/2047
526602 AA  5|LEONARD WOOD FAM 5.124 07-15-20 01/15/2013| Sinking Fund Redemption 100.0. | .... 29,791 | e | e | e (1 [ UUTOTRTTR IDTRN 129,791 v | 0 07/15/2020
54323M  AJ 7 |LONGVIEW POWER TL FAC L+475 2/28/14 .103/28/2013| Paydown 100.0 4,333 0 . |02/28/2014
547777 ZZ  8|LOWER BRULE COMM PR+200 11/30/2030............ | ..... 02/01/2013| Paydown 100.0... 48,526 v [ 0 11/30/2030
547777 ZZ  8|LOWER BRULE COMM PR+200 11/30/2030............ | ..... 03/01/2013| Paydown 100.0........cccevevmrvenrenne 48,789 OO 0 11/30/2030
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34........ccconvvvies [ v 01/25/2013| MBS Paydown 0.68870265......... 31,077 OO I 0 | v 142 | 02/25/2034
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34..........coccrvre | o 02/25/2013| MBS Paydown 0.65102471.......... [ ceccovrverrvrnvrerinnes | cvrvrerrn 435,557 | 1o 435,557 | oo 434,468 | . 434165 | e | cvvereeena(19B) | v [ e (19B) | o | v 435,557 IO I 0 e 3,982 |02/25/2034
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34.........ccovvvviee [ e 03/25/2013| MBS Paydown 0.64840337......... 30,303 IO [V IO 416 |02/25/2034
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........ccccocvmrvvrns | o 01/25/2013| MBS Paydown 0.63104499......... 33,864 IO (V1 I 448 |09/25/2033
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........ccocovvrvmrns [ s 02/25/2013| MBS Paydown 0.61093139......... 33,187 IO I [V I 877 |09/25/2033
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........ccocoomeremmrens [ e 03/25/2013| MBS Paydown 0.59477366......... 26,660 OO 0 09/25/2033
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018... 01/25/2013| MBS Paydown 0.04531159.... 26,665 I 0 06/25/2018
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018 .| 02/25/2013| MBS Paydown 0.04457789 16,141 0 06/25/2018
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018... 03/25/2013| MBS Paydown 0.04230508.... 50,002 o 0 06/25/2018
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033.........ccccevures [ vonee 01/25/2013| MBS Paydown 0.08395705......... 942 IS 0 4 107/25/2033
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033.........cccccovuves [ o 02/25/2013| MBS Paydown 0.08136516......... | ceceveeeerrmerrrerirnne | cerneriieenns 16,588 | .oooovrrrne 16,588 16,588 OO (V1 IO 138 |07/25/2033
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033..........coccovvves [ o 03/25/2013| MBS Paydown 0.07754621.......... [ .ccoeevrervenrinerinnns | vevveererinens 24,441 | oo 24,441 24,441 O [V I 305 |07/25/2033
55274Q AK  1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........ | ..... 01/25/2013| MBS Paydown 0.77595447......... | ccccevrvmerereeeneenns | creverirenns 304,593 | ... 304,593 304,593 OO (V1 I 1,523 |06/25/2036
55274Q AK 1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........ | ..... 02/25/2013| MBS Paydown 0.76768171......... | cecceuveererrerineenns | cvvverienns 124,091 | oo 124,091 | i 112,303 | 110,086 [ oo | 3854 | i [ 30854 | | s 124,091 IO (1 I 1,241 {06/25/2036
55274Q AK 1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........ | ..... 03/25/2013| MBS Paydown 0.74915697......... | ccccevrvererererenennns | crvverirnes 277,871 | oo 277,871 277,871 OO (V1 I 4,166 | 06/25/2036
55312Y AC 6 |MLCFC 2007-5 A3 SEQ 5.364 8/12/2048 I 02/12/2013| MBS Paydown 0.995184235 62,605 62,605 62,605 | [V 562 | 08/12/2048
55313N  AB 1 |MONDRIAN INITIAL TL LIBOR+425 7/12/2018 .| 03/07/2013| Paydown 100.0 2,522,727 .2,522,727 2,522,727 0 . 25,438 |07/12/2018
571748 AJ 1| MARSH & MCLENNAN 4.85 02/15/2013 02/15/2013| Maturity 100.0.........ccoreverevrmrenes | cvvveerreerireneenenee | e 6,000,000 | ........ 6,000,000 | .........5,881,980 | .........5,998,084 | .....cccccovuivees | voreree 1,916 [ oo | e 1,916 [ [ e 6,000,000 IO 0 | 145,500 |02/15/2013
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 01/25/2013| MBS Paydown 0.4038326........... | ceceveeeereneinciirnne | cerneerneennsd 43,083 | .o 43,083 43,083 IO 0 | oo 112 | 11/25/2036
576431  AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 01/25/2013| Pass-Through LOSS............cuueree | covveerrinerinerinninns | vevenerineniesenennns | cevnseienianns 4,445 e 0 | s 12 | 11/25/2036
576431  AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 02/25/2013| MBS Paydown 0.401858922....... | .cccovevverrrereneennee | veervrirnerand 6,061 | oo 6,061 6,061 v | e 0 | v 31 | 11/25/2036
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 02/25/2013| PasS-Through LOSS..........cvvveves | corererrmrinerieeines | seernerinneinsisnesinees | ceveessneesneenns 422 e 0 2 |11/25/2036
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ | ..... 03/25/2013| MBS Paydown 0.39671387......... [ ccccovvverevennverinns | cvrererenne 16,902 | Lo 16,902 16,902 S [V I 131 | 11/25/2036
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033........cccovremerreres | e 03/25/2013| MBS Paydown 0.97669651......... | cecceveeerenerrneernes | cervreernerncd8,611 | i 48,611 48,611 IO (V1 I 699 |11/25/2033
576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035..........ccccouvvee [ venee 01/25/2013| MBS Paydown 0.19711622......... [ cccovrvervvvererinnns | crrnreeeeen 320,771 | i 321,771 321,771 SO 0 03/25/2035
576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035... 02/25/2013| MBS Paydown 0.19603294.... ..48,773 48,773 S 0 03/25/2035
576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/203: .103/25/2013| MBS Paydown 0.19205137 179,262 ..179,262 0 03/25/2035
57643M KF 0| MASTR 2005-1 2A4 SEQ 5.5 05/25/35 01/25/2013| MBS Paydown 0.98278906.... 77,449 S 0 05/25/2035
57643M KF  0[MASTR 2005-1 2A4 SEQ 5.5 05/25/35........ccccocrvreens [ e 02/25/2013| MBS Paydown 0.96711919 70,514 OO 0 05/25/2035
57643M KF  0|MASTR 2005-1 2A4 SEQ 5.5 05/25/35........ccccovrvrvres [ s 03/25/2013| MBS Paydown 0.95337878 61,832 IO I (1 I 850 | 05/25/2035
576457 AA  5|MARM 2007-HF2 A1 SEQ FLT 09/25/2037.........c.c... | ... 01/25/2013| MBS Paydown 0.43868868......... | ...cccorvrvvrrrrerinns | crreren 129,958 | i 129,958 | cooiiiiira99,255 | it 92,798 | oo | e | e |0 | | 129,958 IO 0 | v 56 | 09/25/2037
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57645T AA  5|MARM 2007-HF2 A1 SEQ FLT 09/25/2037........ccoee. | cevne 02/25/2013| MBS Paydown 0.433489273....... | ccccovrvrnerreeenennns | cvrverienns 103,988 | ...cccoouuee 103,988 | covovvreren 79421 | e TA254 | s [ | e (VI PRI IS 103,988 | .ooovvvvvriens | e (V1 IO 91 |09/25/2037
576457 AA  5|MARM 2007-HF2 A1 SEQ FLT 09/25/2037........ccoecs | vevee 03/25/2013| MBS Paydown 0.42392658 191,254 | o0 146,070 | i 136,567 | oo | s | e 0 [ | e 191,254 | i [ (1 I 243 |09/25/2037
581557 AU 9| MCKESSON CORP 5.2503/01/2013 .103/01/2013| Maturity 100.0. ..4,000,000 539 0. 105,000 |03/01/2013
58501W AV 3|STEER Z1A (JCP) 7.54 03/01/2017.... 03/01/2013| Paydown 100.0... 171,500 | vovererre 182,769 | o 174553 | s | evvereeene(210) | s [ e (210) [ v | v 171,500 | o [ 0 e 6,466 |03/01/2017
589929 RK 6 |MLMI 1998-GN2 M2 MEZ 7.50 7/25/2027............couuv. | venee 02/25/2013| MBS Paydown 0.027080702....... | cccceveenrveerrreerinens 30 | 30 | 30 [ 29 [ | [ (V1 SPOORORPORPORN IRPPOPROOPPROPOTOOR: | N IVPOPPUTSPOPPOO OO 0 1 (07/25/2027
589929 RK 6| MLMI 1998-GN2 M2 MEZ 7.50 7/25/2027.........cccovuvs | vonee 03/25/2013| MBS Paydown 0.025769396....... | .cccovevrevrerineenes | veerveirneiin 5,245 | oo 5,245 w8 8 | e | 5,245 | [ (V1 IO 223 |07/25/2027
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028...........cccoverver | vevee 01/20/2013| MBS Paydown 0.035468907....... [ .ccovvererrmrerrermnriens | vevvereirenns 7,904 | oo, 7,904 | oo 7,902 | i 7,904 | e | e [ e 0 oo | eererrennnen 7,904 | [ e (V1 I 48 |05/20/2028
589929 TP 3|MLMI 1999-H1 A5 NAS STP 5/20/2028...........ccccovees | venee 02/20/2013| MBS Paydown 0.034970459....... | ccccovvrverrerirerenee | vevrveernerand 4,984 | oo 4,984 | i ,983 | 4,984 | | [ (V1 I 4,984 | oo [ e (VN IO 61 |05/20/2028
589929 TP 3|MLMI 1999-H1 A5 NAS STP 5/20/2028...........cocccrveee | e 03/20/2013| MBS Paydown 0.029906191........ | ceveevvrrenerrciirene | cerneerneenas 50,643 | ccoorrrnnens 50,643 | .o 50,632 | i 50,643 [ i | e [ (V1 I 50,643 | ..o [ e (V1 I 922 |05/20/2028
590200 ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035..........ccoevrner | vever 01/25/2013| MBS Paydown 0.28096277......... | cccerrveervmerirerirene | cerrvieninnd 29,425 | oo 29,425 | ..ooieeerni25,600 | oirieernnn25,705 [ o | e [ e (V1 I 29,425 | ..o | e 0 | e 44 {10/25/2035
590200 ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035..........ccouverner | vever 02/25/2013| MBS Paydown 0.27413318......... | coeereereeemnrrnerirens | cerneerneennsd 49,856 | ....coovvne 49,856 | ..o 43,375 | ciiiiieinn83,553 | s | s 1,648 | .o | e 1,648 | .o 49,856 | ...coovrerrrrins [ 0 10/25/2035
590200 ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035 03/25/2013| MBS Paydown 0.26930727......... | ceccvvervrvrvrnnrverinnns | vevvrerennen39,229 |t 35,229 | 100 30,649 | 030,775 | o | s [(E) ] T I (15)| .. 35,229 | covvvereriei [ e 0 10/25/2035
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36 .101/25/2013| MBS Paydown 0.23638681 0 17,172 0 . | 10/25/2036
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36 01/25/2013| Pass-Through LOSS........ccueveerer | coverneremeenenineninnee | seevmerinsernernnnennees | eevvnerneennennsb28 [ i3T5 | i | cevvneeieniineins [ coveriineinennee [ e 0 | eovveeeereeene | eeveeeereenreesiesiienns | evveereenrieniis | oo 0 . | 10/25/2036
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36.........ccovrmrrrermrrnvrenes [ eres 02/25/2013| MBS Paydown 0.19669952......... [ .ccovervrervenrrnerinnns | vrvvvererines 90,853 | .ovvveirnns 90,853 | oo 54512 | ovvvvrrnns 29,103 | coverreriierinns [ e | e (V] I 90,853 | .ovviiverinnis [ e (01 O 10/25/2036
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36..........cvvvrererererneeriins | vever 03/25/2013| MBS Paydown 0.19202526......... | ccccveeeeevmerrerirnne | ceneeiineinns 10,238 | oovevrerne 10,238 | oo 6,143 | oo 3428 | o | e [ (V1 I 10,238 | oo | e (V1 IR 10/25/2036
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36........ccovvvrrrenriacinnne | veves 03/25/2013| PasS-Through LOSS...........cvveeies | coverrrimrinerineinns | seermnrinsiseeiinnsenens | eeveeesnsesnennns 462 | oo 27T [ oo | e | e | e (V1 SSUOUPURRTURTOR UUORPORPIORRTURPUUROIR IVSURPIRTOPTO OO (V1 I 10/25/2036
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ..... 01/25/2013| MBS Paydown 0.24836572......... | ccceveveerrnerirerirens | corneeinneennd 43,612 | oo 43612 | oo 39,033 | oo 39,102 | oo [ e | e (1 I 43,612 [ oo [ 0 | v 96 | 10/25/2036
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ..... 02/25/2013| MBS Paydown 0.24836503......... | cccceeeveeemeerneriens | cerneerneenns 26,995 | ..coovrrrne 26,995 | ..oocoerneens 24,161 | v 24,204 | .o | e 36 | e [ e 36 | 26,995 | ..o [ e (V1 I 119 | 10/25/2036
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... | ..... 03/25/2013| MBS Paydown 0.24373958......... | cccvevvernerirerirene | cenrviininnd 35,425 | oo 35425 | oo 31,706 | oo 31,762 | oo | e YA TR (R YA I 35,425 | .o | e 0 10/25/2036
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40.......cccovvrerevvnee | venee 01/15/2013| MBS Paydown 0.514282612....... | .cccouveevnrrrmerneernee | eernrrnneenn 13,089 | 13,039 | it 12,517 | 12,807 | s [ v [ e 0 13,039 [ .o [ 0 01/15/2040
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40. .102/15/2013| MBS Paydown 0.510730946.. B | 6 16,284 0 01/15/2040
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40.......cooovvercvrees | vevee 03/15/2013| MBS Paydown 0.505485622 .23,088 . 423 | ... 423 24,050 | .overeien [ 0 01/15/2040
59549N  AA 1 [MID-STATE TR6 A1 SEQ ABS 7.34 7/1/35.....covvvves | s 01/01/2013| MBS Paydown 0.184511543....... | .cccovvvivvevereinns | cvvrneenn 113,522 | 113,522 | e 112,995 | oo 113,270 | oo [ v | e (V1 ORI ISP 113,522 | oo | e 0 07/01/2035
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030.......c.cevcvvvres [ e 01/01/2013| MBS Paydown 0.067657791....... | .cccoovvevrrverrerirnes | vvrernen. 158,495 | ... 158,495 | .. 159,887 | .oovvvene 158,739 | oo [ v | e (V1 PRI ISR 158,495 | ...vvvvvanns | e 0 04/01/2030
59549W AA 1| MDST 11 A1 4.864 07/15/2038........cccovvvmerererermeenans | e 01/15/2013| MBS Paydown 0.429906064....... | .....cccovevrererreernne | vervverinenn 15,088 | i 15,068 | oo 15,057 | covvvrrrnns 15,058 [ ..oceoueveerienns | veveverrneriieeins [ eonne (V1 I 15,058 | oo | e 0 | v 61 |07/15/2038
59549W AA 1| MDST 11 A14.864 07/15/2038.........ccocorevmrerrnrrers | o 02/15/2013| MBS Paydown 0.428457989....... | ...cocovercvrivcrnnns | coverneen 11,585 | el 11,585 | s | s 11,584 | oo [ [ {1 [ IO 11,585 | oo | e 0| v 94 107/15/2038
59549W AA 1| MDST 11 A1 4.864 07/15/2038...........ovvvverererernrernns [ 03/15/2013| MBS Paydown 0.42647416......... | cccccovvvrverrererncernne | cervrereeen 15,871 | i 15,871 | 15,870 | covvvrrrnes 15,870 0 (1 T 15,871 | oo | e [V I 193 |07/15/2038
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045........cocovvvvrevee | o 01/15/2013| MBS Paydown 0.881373922....... [ .cccoeovrreverrerinns | werveernnnenn50,539 | 150,539 | oo 50,428 | ..ccovvene. 50,409 Mo [()] - 50,539 | ..o [ e 0 | oo 147 [12/15/2045
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045........cocovcvvrevee | vorne 02/15/2013| MBS Paydown 0.877104796....... | ccccoovvvvrrmrriverrens | crerrirnnrnn29,884 | 29,884 | i 29,818 | o000 29,807 | oo | i 10 [ | e 10 [ | 029,884 | e [ (V1 I 174 {12/15/2045
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045..........ccvvvercvee | ceree 03/15/2013| MBS Paydown 0.871404797 B [ e [ | ee0000039,900 [ e [ 0 12/15/2045
59748T AA  7|MIDLAND COGEN 6.00 03/15/2025.. .103/15/2013| Sinking Fund Redemption 100.0. 115,626 0)] .. 0 03/15/2025
604668 AA  1|MRMX 2011-1A A ABS 6.25 10/20/2021 01/20/2013| MBS Paydown 0.612142857....... 1,692,143 | ........1,692,143 | .........1,695,454 | ........1,694,727 | .coovvvvrimeinns | v (97) | cvoevrerrerinverene | erererinrineeeO7) | evrrverniinrns | e 1,692,143 | o | 0 10/20/2021
60688V AC 8| MMODAL INC TL B L+550 8/17/2019........cocoeerermrre [ v 03/28/2013| Paydown 100.0........ccuuevereerreens | cevereeieeesnenieeines | seernseeseean 8,652 107 | v | e 107 e | veirineen8,652 | i [ e (V1 IR 08/17/2019
617446 HR 3| MORGAN STANLEY 5.30 03/01/2013.......cccovvrernnee | veree 03/01/2013| Maturity 100.0........c.evrererrermrrvens [ orererreneieisnrieiinnes | ervernns 7,000,000 | .........7,000,000 | .........7,075,670 | .........7,001,649 | ..ccccoevrmrivues | vrrrrenns (1,649) | covvvrvvrerivns | e (1,649) [ v | 000000 7,000,000 | oo [ oo 0. 185,500 |03/01/2013
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61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.... N 01/25/2013| MBS Paydown 0.004715937 1,139 079 [ 1,113 IO 0 5 |07/25/2017{ 1FM.....
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.....ccovvveves | corne 02/25/2013| MBS Paydown 0.00464321 115 T3 [ e [ 0 1 107/25/2017| 1FM.....
61746W UV 0|MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.... N 03/25/2013| MBS Paydown 0.004561563 127 S 0 2 |07/25/2017{ 1FM.....
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.......cocccvee | wonce 01/25/2013| MBS Paydown 8.85151E-4......... | cccoveerneiuriinciins 88 | . 88 90 | oo 86 | oo [ e | s (V1 I 88 IO 0 0 |04/25/2017| 1FM.....
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17........cccccvee | venee 02/25/2013| MBS Paydown 8.52015E-4......... | cccvveervenrinirinens 89 | . 89 L1 I T 87 (0)].er [(0)] 89 OO 0 1 04/25/2017| 1FM.....
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.......coccree | vonee 03/25/2013| MBS Paydown 8.18789E-4......... | cccveererrrerneriens 90 | .o 90 172 I 88 (0)].er [(0)] 90 v | 0 1 04/25/2017| 1FM.....
61749L AP 6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 01/25/2013| MBS Paydown 0.3622642........... [ ccccovvvrerrnnreinns | veverrnnnen 98,941 | 198,941 | i T2,413 | i 730126 | s | e | e 0 98,941 SO 06/25/2036( 1FM.....
61749L AP  6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 02/25/2013| MBS Paydown 0.34927763......... [ ccccovvveerrerreriens | creernenn 851,929 | oo0i551,929 | ... 403,943 | ... 407,923 | e | e 106,881 | oo | ceviens 106,881 551,929 IO 06/25/2036( 1FM.....
61749L AP  6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 03/25/2013| MBS Paydown 0.34821327 208 |..... 208 | oo . 45,235 O 06/25/2036( 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ... 01/25/2013| MBS Paydown 0.37000728......... | cccooeremrrrerrerernee | verernrenrrieenee882 | civviiriirnnnd882 | 81 | 393 | s [ [ (V1 I FL1:7/ 2 R B 06/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 02/25/2013| MBS Paydown 0.36947738 1,021 OO 06/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ... 03/25/2013| MBS Paydown 0.36473954 9,130 IO I 06/25/2036( 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.........cccce. | ver 02/25/2013| MBS Paydown 0.81703258 38,582 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 B 03/25/2013| MBS Paydown 0.81512672 24,168 IO 10/25/2046| 1FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036.........cc.coures | vevee 01/25/2013| MBS Paydown 0.771492817....... [ ccccovrverrernererinnes | crvrirnenns 184,736 | ..ccvvvenee 184,736 | .ovvenee 105,877 | cvvevvrrnene 90,112 781 ... 43 TN I 184,736 IO I (V1 I 48 |12/25/2036| 1FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036............ccouve. | cevee 02/25/2013| MBS Paydown 0.760124584....... | ..c.cooemerrnrernennns | crrerirenns 105,156 | ..oovvveneee 105,156 | c.eovvvrnnen 60,268 | ...ocoovnen. 51,294 155 | ..... LIS T0 T IS 105,156 OO (V1 IO 55 | 12/25/2036| 1FM.....
61751Q AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036............ccoure. | cevee 03/25/2013| MBS Paydown 0.754034575....... | cecoveenvierneinerirene | covnreinnenns 56,333 | ccoorrins 56,333 | oo 32,286 | .oovornnen. 27,478 | oo [ e, (454) | oo | v (454) | oo . 56,333 IO (V1 IO 42 (12/25/2036| 1FM.....
617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.. .| 02/25/2013| MBS Paydown 0.602121147....... | cccovvveevvererivienns | cvvereeenn 9,691 | 9,691 | i 8,057 | i 6,039 [ .o [ e 59 | o [ e, 59 9,691 v | 0 1 11/25/2036| 1FM.....
617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.. .| 03/25/2013| MBS Paydown 0.59912494 .29,876 198 47,939 0 11/25/2036| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037 RO I 01/25/2013| MBS Paydown 0.31212047 N ...93,900 . 277 93,900 IO 0 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccccomuve | cevee 02/25/2013| MBS Paydown 0.30644753......... | ccccevevrereeeeneenns | crvverieens 122,025 | .ooveveneee 122,025 | oo 103,111 | v 105,116 645 |..... 645 [ oo [ e 122,025 v | e 0 | v 59 | 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037........c.cvuvvrvre | veree 03/25/2013| MBS Paydown 0.3027889........... [ ceeereerrrerenrirerinins | ervveererins 78,697 | oo 78,697 | coveiiren 66,499 | ..coovrrnen 67,792 639 |..... 639 [ .o . 78,697 IO (V1 IO 55 | 06/25/2037| 1FM.....
61758M AA  5[MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 01/26/2013| MBS Paydown 0.586263631....... | ...ccccovuerrvrverenns | crvrreeeern71,387 | i 271,387 | 281,834 | 281,224 | i | e (3,666) [ ..voveververreens | ererreens (3,666) [ ...ovvvucerrriene . 271,387 IO 0 04/26/2036| 4FM......
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... |..... 02/26/2013| MBS Paydown 0.580405714 ...197,705 IO 0 04/26/2036| 4FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE...... | ..... 03/26/2013| MBS Paydown 0.576227814 ...141,004 IO I 0 04/26/2036| 4FM......
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........ccoccrurevns | curne 01/26/2013| MBS Paydown 0.34856049......... , X , 1970 [ v [ oo [ e (V1 I . 29,858 e | 0 10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37........ccocoovuvres | o 02/26/2013| MBS Paydown 0.332148437....... | ccccoveenerreeineinns | cerverienes 200,227 | oo 200,227 | ..o 200,227 | coovverne 200,975 | .oovvrcrireriiens | e (TATT) | i 200,227 IO 0 10/26/2037| 1FM.....
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37........ccccooruvree [ e 03/26/2013| MBS Paydown 0.310029664....... | .....covvvererererneenns | wrrverirens 269,849 | ............ 269,849 | ............ 269,849 | ............ (VR Y/ RN I (1,740) | ..o 269,849 OO 0 10/26/2037| 1FM.....
61758V  AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37 e 01/26/2013| Pass-Through LOSS........ccucveeres | corernerermrenennerinnee | eeevmmemnninenneneinens | eonnrnnenen33,014 | it 14,031 [ e | v [ e [ | overneriinennnenn0 [ [ | e | oo 0 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.........c... | veree 03/26/2013| Pass-Through LOSS.........ccveveeres [ covrnernerininereninnes [ eervrrnnneisnneiens | evvvrrnnnnen8,398 | i 20,262 | oo | e | vevennsnnnnniens | veveernssnenenns | cvernennnrenneen0 | e [ [ | v 0 10/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037... I 01/26/2013| MBS Paydown 0.328396135 321,018 | s [ [ 321,018 IO 0 01/26/2037| 1FM.....
61759X AA 0| MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 02/26/2013| MBS Paydown 0.315360923....... [ ..ccovrverernrererinnes | corvrireens 199,061 199,061 | .ovvvvrenee 199,061 | oo | v | e (1 [ SOOI IO 199,061 IO 0 01/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 03/26/2013| MBS Paydown 0.297099923....... | cccvrvreverererneninns | crvverirnes 278,864 278,864 | ............ 278,864 | ..o | e [ e (V1 T . 278,864 v | e 0 01/26/2037| 1FM.....
61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | ..... 01/26/2013| Pass-Through LOSS........ccucveerer | covernerenmernenineeinnee | eeevmerinnernernenennees | enerinnersni88,882 | iiiiniciini80,220 | oo | cevveeniieniineins [ eevveriesineniinee [ e (V1 SUUUOOURTOR UTRTORORRTURPUROIR IVPUPRORRTRRTO PO 0 01/26/2037| 1FM.....
61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | ..... 02/26/2013| Pass-Through LOSS..........cvuvveres [ orervrnnenrnnnineninnns [ rerverersnnsiinninns | ervnrenennnnnn 19,395 | i 13141 | | e | e | oo (V1 FSOOSOTRRTURPORN UTURPORPTORPPURPIOROTRN IUSUTPIOTRTRRPOO OO 0 01/26/2037| 1FM.....
61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | ..... 03/26/2013| Pass-Through LOSS..........cucveerer | vevereremernenineeennee | weemerinserneninenennees | eonerinneesn04,329 | 83,585 | e | e | e | e (0 [ USRS USRI RPN DU 0 01/26/2037| 1FM.....
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617600 AA 1|[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40...... | ..... 01/19/2013| MBS Paydown 0.583578338....... | ccccevrvrnereerinennnns | cevverienes 176,506 | ..o 176,506 | oorveen 173,879 | i 174,656 | oo | e 1852 | s [ e 1452 | | s 176,506 | ..ooovvvevviaens | e (V1 I 625 |12/17/2040( 1FE......
61760D AA  1|[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40.... 02/19/2013| MBS Paydown 0.581412463 43,318 43,318 | v | e (1 I 307 | 12/17/2040| 1FE......
61760D AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40. .| 03/19/2013| MBS Paydown 0.568909591.. 250,057 250,057 0 2,657 [12/17/2040
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035 01/25/2013| MBS Paydown 0.32761628.... 333 | e [ 0 0 |08/25/2035
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035............... | .ooe. 02/25/2013| MBS Paydown 0.3256307........... | ceceeereeeremnrireniens | vevererirncenenens 794 T4 [ e [ e 0 1 108/25/2035
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035............... | ooee 03/25/2013| MBS Paydown 0.32338753......... | cccereererenerineriens | vereererneesenens 897 897 [ vveveereriins [ 0 1 |08/25/2035
61915R AU  0[MHL 2005-5 A1 SEQ SSNR 12/25/2035............cccoeve | vever 01/25/2013| MBS Paydown 0.39634886......... [ ..covvrverenrrnnrinins | crvrvererines 49,354 49,354 | .oovveivinns | e (01 I 19 |12/25/2035
61915R AU  0[MHL 2005-5 A1 SEQ SSNR 12/25/2035............cooceire | vever 02/25/2013| MBS Paydown 0.39357234......... | ccceveeeeernercrirens | corneeiieennsd 44,460 44,460 | ..o [ e 0 | e 35 | 12/25/2035
61915R AU 0 |MHL 2005-5 A1 SEQ SSNR 12/25/2035..........c.cocuers | veves 03/25/2013| MBS Paydown 0.38984851......... [ .ccoeerverreerirerinins | cevreererinns 59,630 59,630 | ..o [ o 0| s 69 | 12/25/2035
62871IN  AA 3 |NABHOLDING LLC TL L+550 4/24/2018..........ccccooee | verer 03/28/2013| Paydown 100.0........cuueverereriries | vorerrrreerinerireniene | cenrviinians 37,500 37,500 | .o [ e (V1 IR 04/24/2018
643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 02/25/2013| MBS Paydown 0.731705919 39,824 | oo [ 0 10/25/2036
643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 03/25/2013| MBS Paydown 0.727277176 37,644 | .o | e 0 10/25/2036
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. .| 02/25/2013| MBS Paydown 0.731705918.. 578 |..... 578 18,169 0 10/25/2036
643529 AD  2|NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 03/25/2013| MBS Paydown 0.727277176 246 |..... 246 VA VTN I 0 10/25/2036
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037........cccovvrer | vevee 01/25/2013| MBS Paydown 0.29059923......... 923 |..... 923 [ oo | e 103,038 | .covvvvrvieens [ oo (V1 I 29 |04/25/2037
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037........ccccovvens | cevee 03/25/2013| MBS Paydown 0.28184806......... | .cccvvvrerrrererneernns | cvvrerieens M2,715 | v 112,715 | s 85,382 | ..oocvrrnnne 94,997 | ..o | e 2,215 | oo [ e 2,215 | o | s M2,715 | e | e (V1 IO 93 | 04/25/2037
65364T AA  7|NIAGARA MOHAWK 5.469 01/01/18.........coccvvrrcverine | v 01/01/2013| Sinking Fund Redemption 100.0. [ .......cccevevrererinne | crrvrirrenad 373,000 | ..cooonee. 373,000 | oo 373,000 | ..oooeee. 371,309 [ .o [ [ (V1 USROS 373,000 [ .ovvrrivrinns [ 0. 10,200 |01/01/2018
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035...........c.. | v.oce 01/25/2013| MBS Paydown 0.23253768......... | cccveeeerrnerrerirens | cerneeiiennns 35,108 | coovvvernes 35,108 | cvererneens 32,607 | oo 34,003 | .oocvereeninns [ e | e (1 I 35,108 | .ovvreerrennns [ e [V I 140 |03/25/2035
65535V KU 1| NAA 2005-WF12A2 SEQ 4.786 03/25/2035........c.cce. | vonce 02/25/2013| MBS Paydown 0.22873431......... | ccceeeeereeemerincniiens | cerneeineennd 20,120 | oo 20,120 | coovrireens 18,686 | ..oovvvvnes 19,487 [ oo | e K72 IR (SRR 32 | 20,120 | .o [ e (V1 I 160 |03/25/2035
65535V KU 1| NAA 2005-WF12A2 SEQ 4.786 03/25/2035...........c.. | v.uce 03/25/2013| MBS Paydown 0.22356027......... | ccccvveeerrnerirerirens | cernreinninnd 27,371 | oo 27,371 | s 25421 | v 26,509 | ..o | s (< [T (SR 76 | e 27,371 | o | e 0 03/25/2035
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036.... 01/25/2013| MBS Paydown 0.47607787......... | ceccoueeeenevmerreeirnee | weernerinnennn,898 | ciiiiiicnnn9,895 | 3406 | oivieennB,874 | s [ e [ 0 9,595 | oo [ e 0 04/25/2036
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036 . 101/25/2013| Pass-Through LOSS...........cocvever | vovrermremninerinneirnns | eevmnrnnernenieniinnns | eovnerenneen 16,781 [ 08,957 [ s | e [ e [ o 0 0 04/25/2036
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036.... 02/25/2013| MBS Paydown 0.46480585......... | ccccvvvevrrverrerernee | covvvrrneen 14,442 | i 14,442 | 52T | i BAT | s [ i [ 0 14,442 | e | e 0 04/25/2036
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036..........cccovurerns | corne 02/25/2013| Pass-Through LOSS..........ccveverer | covernerenmeeneeineeinnee | eevmeenseinernsninnees | eevnennnennendhy 157 | i T8 | i | e [ e [ e (V1 SOOI PRURTORPTORTURRPUUROIR IVPUOTIRTRPTO PO (V1 IOV 40 | 04/25/2036
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036............cocvees [ vonee 03/25/2013| MBS Paydown 0.46137979......... | cecevervnrrverrerirnee | cverrerenerrenceee8 | e8| 17 | il TAT3 | s [ [ (V1 T 48 | i [ e 0 1 |04/25/2036
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036..........c.ccovuerns | coree 03/25/2013| Pass-Through LOSS.........ccveveerer | voverneremernerineninee | weemveinsernernenenees | cevnerrneensend, 008 | i 1,990 | oot | e [ erveeineeneniiee [ e (0} UUPOPORORTOTEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRORTOR POV 0 | v 81 | 04/25/2036
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036............c... | ooe. 01/25/2013| MBS Paydown 0.65063369......... | ..ccovvererrerineinns | cvrverienns 154,816 | ..oocveneee 154,816 | c.covvenee 122,084 | c.ooovenne 127,039 819 [ | 819 i [ e 154,816 | .coovvvrvcacns | e (V1 IOV 49 |03/25/2036
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036............c... | ovee 02/25/2013| MBS Paydown 0.64171424......... | ccccovvvverrvverneenns | v 124,872 | ..o 124,872 | oo, 98,471 | oo 102,467 | covovvvververine | e 1,126 [ | e 1126 [ | e 124,872 | oo | e 0 | s 80 | 03/25/2036
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036............cc.. | cer 03/25/2013| MBS Paydown 0.63649523......... | ccceveeeeeenerinerirens | cerneeiineinns 73,066 | ..oovvvneenn 73,066 | ..ooovvvneenn 57,618 | covvvreenne 59,956 889 73,066 | ..oovevrerirnnnns [ cenee (V1 IO 68 |03/25/2036
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 FB RE...... |..... 01/27/2013| MBS Paydown 0.904977957....... [ .cccvevrveverrnrerernnes | crrvrernenns 548,626 | ............ 266,650 | ...ooou... 221,319 | oo 225,290 | .ovvervriciren | e 2478 | oo | e 2878 | s | e 548,626 | ...oovvvrvires | verne 0 08/27/2047
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 FB RE...... | ..... 02/27/2013| MBS Paydown 0.893156566 295,535 [ .eovveeeeeererns | o 0 08/27/2047
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 FB RE...... .| 03/27/2013| MBS Paydown 0.882468297.. 6,816 267,207 0 08/27/2047
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24..........cccccce. | . 01/15/2013| MBS Paydown 0.340705648 10,968 [ .ovovvvvverens [ o 0 05/15/2024
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24........coccouee | venee 02/15/2013| MBS Paydown 0.338038177....... | ceccveeermeemerneeinnee | eererrirneen 10,670 | oiiiiiicec 10,670 | 1o 10,689 | ovoiecrnid,868 | s [ e [ e (V1 I 10,670 | oovoeeciens | e 0 05/15/2024
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24..........ccccoe. | .. 03/15/2013| MBS Paydown 0.332039556....... | .cc.coevemrvverrerrnns | covvrreennn23,994 | 23,994 | ii00023,993 | i 10,948 | s [ [ (V1 I 23,994 | oo [ (1 I 362 | 05/15/2024
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........ccoovvvrmurne | e 01/15/2013| Pass-Through LOSS........c.cueveerer | vovererenmernenineninnee | weemernnernernenennees | eonernnensni1,.9220 | e 21,726 | s | cevvvenivenineens | coveniineenennee | e (0 [ UUTOPORRORTOPEN [PUPPORPOTPIORORPIOPIORE) IVPORPOOPPORORTIOR POV 0 | o 140 | 04/15/2029
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674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........coeveermurne | e 02/15/2013| Pass-Through LOSS........c.cucveeres | coverneremeenenneeennee | eeemerinsernernenennees | eonnrinneeeni323 138 | iviiiniense 31,848 | i | e [ e [ e (VI SOOI PTRTORPORTURPUOIR IVPUPRORTRRTO PO 0 04/15/2029
68383N BN  2[OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 01/25/2013| MBS Paydown 0.20954422.... 147 |..... 147 45,072 | oo | e 0 07/25/2035
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035.. .| 02/25/2013 MBS Paydown 0.20742987 351 50,744 0 07/25/2035
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 03/25/2013| MBS Paydown 0.20393873......... [ ccccoeemrrcermrveriens | wrverrreneeene83,787 | 83,787 | e 84,412 | 65,285 | i | 6,654 | i | e 6,654 83,787 | .o | e 0 07/25/2035
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035...........coeue. | coeee 01/25/2013| MBS Paydown 0.23337893......... | cccovevverrmerverrene | cornrrennenc 18,671 | i 78,671 | 87,853 | i 89,674 | s | i T | | v, L 78,671 | covvervvrens [ s 0 | v 28 | 12/25/2035
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035..........cccoevee | e 02/25/2013| MBS Paydown 0.22714254......... [ ccccovvveeernrreronns | vererneneeren91,207 | 091,207 | i 78,666 | oo 80,777 | s | e 1,967 [ oo | e 1,967 [ .o 91,207 | oo [ e 0 | s 64 | 12/25/2035
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035...........cccoee. | cooee 03/25/2013| MBS Paydown 0.22441407......... [ cecovevreevrnrrneinins | crvvrerenines 39,904 446 | ... A46 [ e 39,904 | .o [ e (V1 I 41 112/25/2035
69403W AA 5| PACIFIC BEACON MIL HSG 5.379 07/15/2026......... | ..... 01/15/2013| Sinking Fund Redemption 100.0. | ......ccvveverererneenns | crverirees 213,900 | ............213,900 | ...........235,945 | .......... 235,266 | ..ooovvevirverrns | o (A ] [T I (LA ] [T 213,900 | ..vvevrrveries [ (VN I 5,753 |07/15/2026
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 01/25/2013| MBS Paydown 0.12162925......... | ccccovvernerierineiins | cereerienes 471,704 | ... AT1704 | o 444876 | ... 465,404 | oo | e 2,882 | o [ e 2,882 | oo | s 471,704 | s [ 0 | oo 212 |05/25/2035
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 02/25/2013| MBS Paydown 0.11001421......... | ceceovvveervverrenirene | v 1,161,504 | ........1,161,504 | .........1,095,443 | .........1,145,990 | ..ccooovvriveirns | v 15,741 | oo | v 15,741 | oo | e 1,161,504 | ..o [ e (V1 R 1,056 |05/25/2035
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 03/25/2013| MBS Paydown 0.09402369......... | ccccuereeremerrenirnes | oveenns 1,599,052 28,304 |..... 28,304 | .o | e 1,599,052 | ..ovvovvrrrre | cenne (V1 I 2,115 | 05/25/2035
70109H AE  5|PARKER-HANNIFIN MTN 6.55 07/15/2018.. 01/23/2013| SUSQUEHANNA INTL GROUP.. [ ...covvvrivvrinvivrirans | v 2,498,140 | .........2,000,000 | .........2,293,234 | ........2, 139171 | oo | e (1,837) [ ovvvveerrrerivnns [ v (1,837) [ oo | i 2,137,534 | oo | e 360,606 |..... 360,606 | ... 70,231 |07/15/2018
70338A 10 3| PATRONS' 03-IllA 5.646 11/17/2018.... .102/17/2013| Sinking Fund Redemption 100.0. 0 250,247 0 2,355 | 11/17/2018
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036. 01/25/2013| MBS Paydown 0.414229081....... revnnrennenennennnens | covneernnnnn: 28,609 [ 28,689 | 28,689 | v 27,008 | i | i 31 | e [ e, 31 28,669 | ..coorvereenrns | o (V1 I 110 |01/25/2036
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036............ccoue. | venee 02/25/2013| MBS Paydown 0.412707802....... (2)] e (V2] TAT9 | oo | e (1 I 60 | 01/25/2036
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........ccoevn. | coree 03/25/2013| MBS Paydown 0.40419573......... 594 |..... 594 | 41,845 | oo [ 0 | v 508 |01/25/2036
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046...........ccocco. | . 02/25/2013| MBS Paydown 0.721088296....... [ ..ccooevrvevrvererinne | vorerernrren88,052 | 88,052 | coviiinn82,659 | covieirinn82,659 | oo | i 86 [ .o [ e 86 [ .o 88,052 | ..ovvervirenns [ s (V1 IO 28 [11/25/2046
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046.................. | ..... 03/25/2013| MBS Paydown 0.708578417....... 266 |..... 266 | oo 85,067 | oo | o [V 51 [11/25/2046
74006L AC  6|PRE-PAID LEGAL A TL L+600 12/30/16.......ccosvvernens [ e 03/28/2013| Paydown 100.0........ccouverrermeinns | oereeeernensenineennns | ceveerieees 101,626 | ..o 101,626 | o0 98,577 | o 98ATT | i | e 3,149 | s [ e 3,149 | e | s 101,626 | .ooovvveveincns | e (1 I 1,905 {12/30/2016
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | v.ece 02/25/2013| MBS Paydown 0.572499489....... | .cccoeomriverrernnne | vovrrreeen 159,116 | 159,116 | oo 146,983 | i 146,983 | s | v 118 [ | e 118 s [ e 159,116 | oo [ e 0 | s 53 | 08/25/2046
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ... 03/25/2013| MBS Paydown 0.566673246....... | ..c.coccovevnerrneernee | vvnerrnenn 106,795 | 106,795 [ 1o 98,652 | 98,852 | e | v 309 [ | 309 [ [ e 106,795 | .ovoovvevereens [ e 0 08/25/2046
74924N  AB 3 |RASC 2007-KS4 A2 SEQ FLT 05/25/2037 .103/25/2013| MBS Paydown 0.8353362.. 92,486 0 05/25/2037
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB 01/25/2013| MBS Paydown 0.387976426.. 768,215 | 681,012 | 1 720,962 | oo | B85 [ | 555 [ [ e 768,215 [ .vvvvererres | e 0 01/25/2037
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB........cco. | cerue 02/25/2013| MBS Paydown 0.368395952....... [ ..ccovvrerovrvrrerinnes | crvvreenn654,321 | i 654,321 | ...cooonen 580,047 | ...ocooue. 614,074 | oo | e 6,885 | .o | e 6,885 | ..o | s 654,321 | .ocvverveinns [ 0 01/25/2037
749248 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. | ... 03/25/2013| MBS Paydown 0.347941998....... | .cccovvvvvrvviriverrene | wrerrennns883,510 | i, 683,510 | ........... 605,922 | ............ 641,467 | ..oovvcrerrncns | s 10,979 | oo | s 10,979 | oo | v 683,510 [ .ovvvrrerirres | veene [V I 516 |01/25/2037
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037..........ccoo. | curue 01/25/2013| MBS Paydown 0.700945169....... [ ..ccoovervvrrrrerinn | crrerenn 338,155 | i 338,155 | ....coeec. 303,072 | oo 310,180 [ ..ocvererercerrins | e 5,692 | oo [ e 5,692 [.cooirrrinrin 338,155 | ..o [ e (V1 I 110 | 04/25/2037
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037............... | ..... 02/25/2013| MBS Paydown 0.677423673....... [ .cccovvvevvvevererinn | ceerenn 235,215 | i 235,215 | oo 210,811 | o 215,756 [ .o | v 2,014 [ | v 2,014 |, 235,215 | ovvecriecinns [ [V I 154 | 04/25/2037
74924Y AB  9|RASC 2007-KS3 Al2 SEQ STP 04/25/2037..........cc.. | curue 03/25/2013| MBS Paydown 0.654282552....... [ ...cccovervvrvrrerinns | crvvnenn 231,411 | 231,411 | o 207,402 | ............ 212,267 | oo | 2,982 | s [ 2,982 | .o 231411 [ | e [V IO 220 |04/25/2037
74927B AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 01/26/2013| MBS Paydown 0.594185322....... | ..ccocomrvvrrmrrerrnns | wrvrrernneeee 39,787 | i 39,787 | oo 42,920 | .o 42,191 (P10 1) O 39,787 | .o [ e (V1 IO 434 | 09/26/2037
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 02/26/2013| MBS Paydown 0.585542356....... | ....cccoovrriverrmrrnns | vverrienen 17,286 | o 17,286 | oo 18,647 | v 18,331 [ ovvvrervens | verreeeeed(756) [ o | v (V1)) — 17,286 | .oovovvveveiiens [ v (1 I 379 | 09/26/2037| 3FM.....
74927B  AK  6|RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37. 03/26/2013| MBS Paydown 0.5826578........... [ ccccovvvereerenrerinns | cvrrerereeeene 5,769 | i 5,769 | 06,223 | 8,118 | i | e (10) | s [ e (10)] .. 5,769 | .o | e (V1 I 190 |09/26/2037| 3FM.....
74927D BY 1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37.. .101/26/2013| MBS Paydown 0.529437798.. 527,909 485 ...530,830 0 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37.. 02/26/2013| MBS Paydown 0.512846085 604 550,239 | ..ovvvevrrers [ 0 10/26/2037| 1FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ... 03/26/2013| MBS Paydown 0.508794083....... [ ..ccooovereernrrerinns | crvrreen 134,379 | i 134,379 | 133,543 | 133,639 | e | i A5 | e | e A5 | e | e 134,379 | oo | s 0 10/26/2037| 1FM.....
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 01/26/2013| MBS Paydown 0.242495135....... [ .cccovivervvrveireinnns | crrererrn 309,535 | oo 309,535 | .oovrene 314,179 | e 311,109 [ vvvvevvviens [ s (1,664) [ .ooveveericrivnns [ v (1,664) [ ..o 309,535 | ..ovvierriiniins [ e (1 I 1,176 | 06/26/2037| 1FM.....
74928D AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 02/26/2013| MBS Paydown 0.232736945....... | ..ccooovervvrnrrerinns | cvnreenn 141,435 | i 141,435 | ..o 143,557 | covvrrnes 142,154 | oo | e, (508) [ .oververerererins | e (508) | ovevvernrrnens | wrrerirenns 141,435 | oo | e (V1 I 1,069 |06/26/2037| 1FM.....
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749280 AU  9[RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 03/26/2013| MBS Paydown 0.219241396 196,599 [ i | eeereeene(1,008) [ oo [ e (1,008) [ oo | s 195,604 IO 0 2,212 |06/26/2037| 1FM.....
749280 AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ..... 02/26/2013| Pass-Through LOSS.........ccoeveeres [ ovrnrrneriennerennnes [ eererrenneriseneiens | ervvernnnnen89,102 | 31,190 | s | e | v 121 s [ v 121 | [ [ | e 0 06/26/2037| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 01/26/2013| MBS Paydown 0.165188566 . . . ...661,355 | ..o | 657,040 IO 0 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 02/26/2013| MBS Paydown 0.159087307....... [ .cccovvrerrvevrrerinnes | crvnreeenn 113,917 | i 13917 | v 116,195 | .o 114,665 | oo | s (89) | cvvveererrrrreerens | e [(1S) 1 ISR 113,917 v [ 0 03/26/2036( 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 03/26/2013| MBS Paydown 0.146941467....... | .cccoovvvvrvneriverrens | woerreennnn228,775 | i, 226,775 | ...cooouv 231,310 | e 228,264 | oo | e (TATT) [ o | e (TATT) [ v . 226,775 IO I 0 03/26/2036| 1FM.....
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 03/16/2013| MBS Paydown 0.980012205....... [ ..ccoooververrrrerinn | crrereeenn 359,780 | oo 359,780 | ...cooouvnn 363,209 | ............ 361,425 | .ooovvererinens | e (2,434) [ oo [ v (2,434) [ oo | e 359,780 OO I 0 09/16/2039| 1FE......
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 01/26/2013| MBS Paydown 0.530088401....... | .cccoovveevrvenirverirens | wvrreennnn 761,136 | v 761,136 | oo 719,274 | 1 738,210 | e | 14,389 | i | e 14,389 [ | i 761,136 IO I 0 08/26/2035( 1FM.....
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 02/26/2013| MBS Paydown 0.515981652....... [ ..cccoovervvrvrrerinn | crrererrnni 262,597 | oo 262,597 | .. . . . . . - | 262,597 S 0 08/26/2035| 1FM.....
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 03/26/2013| MBS Paydown 0.498175299....... [ .cccovvmevrvvrrerinn | crvrreen 331,465 | i 331,465 | ....ooouc. 313,235 | e 321,481 | e | e 4,220 | oo | e 4220 | oo | e 331,465 v [ 0 08/26/2035( 1FM.....
74928R AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35.... | ..... 03/26/2013| MBS Paydown 0.953520271....... | cccovvvevvrvververrene | woenneennn 70,375 | i, 470,375 | ............ 413,930 | ..covueen 421,715 | s | v 46,676 [ ..o [ e 48,676 [ ..o [ e 470,375 IO I 0 12/26/2035| 1FM.....
74928T AB  6|RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034............... | ..... 03/26/2013| MBS Paydown 0.9546579609....... | .cccoveevrrermerncrnnns | wonvennnnn 144758 | i, 144,758 | ....ccoonee. 139,691 | coovrvrne 141,573 | oo | e 2,842 | oo | e 2,442 | o | s 144,758 OO 0 06/26/2034| 1FM.....
749280 AL 1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 01/26/2013| MBS Paydown 0.842658163 ....43,896 43,896 IO I 0 08/25/2036( 1FM.....
749280 AL  1[RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 02/26/2013| MBS Paydown 0.80063873 ..353,930 353,930 0 08/25/2036| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 03/26/2013| MBS Paydown 0.78229844......... [ .cccoooverevrcvrrerinns | crvvree 154,480 | o 154,480 | ........... 149,846 | .......... 150,841 | oo | 2,226 | e | 2,228 | e | e 154,480 IO 0 08/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 01/26/2013| MBS Paydown 0.372488436....... [ ..ccovvrerrrnrrverinins | crvvvereniens 53,529 | oo 53,529 53,529 O 0 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 02/26/2013| MBS Paydown 0.367634098....... | .cccvevvvrenerrnerirens | corneeineenns 32,034 | .o 32,034 32,034 OO 0 10/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 03/26/2013| MBS Paydown 0.367086376....... [ ..cccovrermrnrerminens | ovrrvereienns 3746 | oo, 3,746 3,746 IO 0 10/25/2036| 1FM.....
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 01/26/2013| MBS Paydown 0.565138331 e 618 | e ...108,618 v | 0 06/25/2036| 2FM.....
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 02/26/2013| MBS Paydown 0.55298365 116,843 0 06/25/2036| 2FM......
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 03/26/2013| MBS Paydown 0.543796244 88,319 IO I 0 06/25/2036| 2FM.....
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 01/26/2013| Pass-Through LOSS.........c.ceveeees [ corvrnvneirnienienienes [ reveneeimnsnissneniens | evverrrennnseD 1,537 | iiiiiii000i22,386 | oo | cvvsrisissieniens | eeversnisssieniens | eevvsssssssnienes | vessenssenienieens0 | vevererienienns [ sverienssisssiessninns [ onnnssiessenins | veves 0 06/25/2036| 4FM......
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 02/26/2013| Pass-Through LOSS.........ccoeveeres [ ovevnrrneriennereninnes [ eervrrennerisnneiens | evernnen 113,752 | 89,409 | v | e | eevmnveinnenc T v [ v T | [ v [ | oo 0 06/25/2036| 4FM.....
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 03/26/2013| Pass-Through LOSS.........c.cvvvevees [ covernernerrnrnrreiienes [ revnrernnneinsnsninnes | evvnrrnnnnen8,789 | e 21,192 | v | e | evvernennnensB8 e [ e8| e [ v [ oveveieinnnns | oo 0 06/25/2036| 4FM......
74930A BA  4|RBSCF 2010-RR4 JP7B SUB SSUP 5.40 1/49.......... | ..... 02/16/2013| MBS Paydown 0.999999999 0 0 N 0 IO (V1 I 01/16/2049| 1FE......
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 01/26/2013| MBS Paydown 0.721114198 . 240,421 | oo 240,421 | ...cccoooee 231,405 | ............ 227547 | oovveeverivens | v | s (0 [ SOOI ISP 240,421 IO I 0 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 02/26/2013| MBS Paydown 0.700205558....... | ..ccvrvrererererneennns | crvverireees 313,851 [ oo 313,851 | v 302,082 | ..cooneee. 297,046 | ..oovoerrcrins | e KV T IR KIS R I IO 313,851 v | e 0 05/26/2036| 1FM.....
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 03/26/2013| MBS Paydown 0.689717371........ [ ccovvveverveirerinn | cvvrireenns 157,434 | ... 157,434 | ..o 151,530 | oo 149,004 198 |..... 198 [ v | s 157,434 IO (V1 I 1,807 |05/26/2036 1FM.....
74930X AX  5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... |..... 01/27/2013| MBS Paydown 0.758883816....... | ..ccovvvrerererernrninns | crvverirenns 123,718 | e 123,718 | v 120,316 | coovvvrneee 120,426 | oo | i 32 | [ e 32 | e | e 123,718 OO 0 12/27/2035| 1FM......
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... | ..... 02/27/2013| MBS Paydown 0.744179968 ...214,601 122 |..... 122 |.. 220,467 IO 0 12/27/2035| 1FM.....
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... |..... 03/27/2013| MBS Paydown 0.73769195 106 |..... 106 97,280 0 12/27/2035| 1FM.....
74931 AC  1|RBSSP 2012-32A1 SEQ SSNRFLT 2/26/36 RE...... | ..... 01/26/2013| MBS Paydown 0.828931713 962 |..... (21720 T RO 371,041 | 0 02/26/2036| 1FM.....
74931) AC  1|RBSSP 2012-32A1 SEQ SSNRFLT 2/26/36 RE...... |..... 02/26/2013| MBS Paydown 0.812909963....... [ ..ccooervrrvvrnrrerinnes | crrrrennnn 283,784 | ... 283,784 | .......... 258,243 | ............260,849 | oo | v 1671 [ e | i 1,671 [ . 283,784 v | (V1 I 229 | 02/26/2036| 1FM.....
74931) AC  1|RBSSP 2012-3 2A1 SEQ SSNRFLT 2/26/36 RE...... | ..... 03/26/2013| MBS Paydown 0.792459148....... [ .ccccocovvvvrivreinn | cerenn 362,233 | ...........362,233 | ..........329,632 | ....irnn332,958 | oo | s 375 | e | s 3175 [ . 362,233 B (VN 425 |02/26/2036( 1FM.....
74931IN AA  6|RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 01/26/2013| MBS Paydown 0.878284497....... | ccccouveenvevmernernnee | eovnrrnneee TLTT | il THT3T | il 71,282 | e 71,020 | s [ e [ e (V1 I . 71,731 OO (V1 I 375 | 11/26/2036| 1FM.....
74931IN AA 6 |RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 02/26/2013| MBS Paydown 0.8647909 73,130 IO I 0 11/26/2036| 1FM.....
74931IN  AA  6|RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 03/26/2013| MBS Paydown 0.85214963 68,511 0 11/26/2036| 1FM.....
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74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 01/26/2013| MBS Paydown 0.695513901........ | ..cveerererrereneinns | cvverirenns 542,754 | ............ 542,754 | ..........542,076 | .00 539,774 | oo | e 1483 | s | s 1463 [ e | e 542,754 IO 0 2,556 |08/26/2036
74931IN AK 4 |RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE.. 02/26/2013| MBS Paydown 0.6701045.. .336,545 249 336,545 O 0| e 3,170 | 08/26/2036
74931IN AK 4 |RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE.. .| 03/26/2013| MBS Paydown 0.65633594 .182,363 ...182,363 0 2,576 |08/26/2036
749357 AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 01/15/2013| MBS Paydown 0.999649278.. 812 IO 0 4 (11/15/2044
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 02/15/2013| MBS Paydown 0.999486163....... | .cccovverrvmrrverirens | verierirneeienens 816 [ oo 816 816 OO 0 8 | 11/15/2044
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 03/15/2013| MBS Paydown 0.929370718....... | ccccevevrerrerenennnns | crrverieens 350,577 | coovernvene 350,577 | oo 350,577 | ovvvrrns 350,554 | ..ovverreriinens | e (L)) [T IS (L)) [T I 350,577 v | (V1 I 4,929 | 11/15/2044
74951P  DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037........ccovvvvens [ vonee 01/10/2013| MBS Paydown 0.699684546....... [ ...ccccvvvrvrrvrrerinne | crrvrirrinns 124,092 | ............ 124,092 | oo 55,009 | .ovrvrrnens 49,554 | oo | e | e (1 [ OO ISR 124,092 SO (01 I 85 |03/10/2037
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037........cccoveveries [ vonee 02/10/2013| MBS Paydown 0.69345545......... | cccovevrerereeenernns | crvverirenns 141,481 | oo 141,481 | oo 62,718 | oo 56,498 | ....cvorrererines [ e | e (V1 ISP ISP 141,481 v | e [V IO 196 |03/10/2037
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037.......cccvvvvrnee [ o 03/10/2013| MBS Paydown 0.688049951....... | ..ccovvererrerineians | covverienns 122,775 | o 122,775 | o, 54,425 | ..oooonnvn. 49,028 | ..ocvereines [ e | s (V1 ORI ISP 122,775 IO 0 | oo 244 103/10/2037
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ... 01/25/2013| MBS Paydown 0.406410783....... | .cccoovvenrrverrenrnee | eevvrrennen 12,591 | 12,591 | 8,806 | evirern8,009 | s [ v [ (V1 I . 12,591 IO I 0 | e 40 |08/25/2036
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36..........c.0.. | ... 01/25/2013| Pass-Through LOSS........cccucveerer | coverneremermenneeinnee | eeevmeninnernernenennees | cevnennnennen2y380 | v 1581 | e | cevvnenieniineins [ e [ e (V1 I OO 0 7 108/25/2036
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36.. 02/25/2013| MBS Paydown 0.402778358....... | .cccoevenrrververrnne | eovvrriennee 11679 | et 11,679 | 7,890 | e 10,160 | s [ e [ 0 11,679 IO I 0 08/25/2036
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36.. . | 02/25/2013| Pass-THrough LOSS........c.ccveeveres | cerrvrereresnirernninnnns | cerevverssnsnsiessenins | avverrennene 15285 | vvevreriencesndh 908 | oo | cevvriseiennninnns | evevinsenniinnnns | veeee 0 0 08/25/2036
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36.. 03/25/2013| MBS Paydown 0.399935235....... | ccccvceemrenenrnerennee | covmnrnnenen 11,484 | il 11,484 | i 7,758 | e 7,953 | s [ e [ e 0 11,484 IO 0 . 08/25/2036
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ..... 03/25/2013| Pass-Through LOSS...........cvurvveres [ overrrnneneinninerinnes [ renverernnnniienins | vevnernnennne 3y 343 | i 2,258 | oo | e | evvennensiieinns | vevee (V] I IS (01 I 32 | 08/25/2036
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 01/25/2013| MBS Paydown 0.355869594....... | ..ccovvevrvnerirerirnee | veverneerneninnens388 | coviiiiriirnennd586 | o311 | 808 | s [ [ e (V1 I 586 IO I 0 2 |02/25/2037
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 01/25/2013| Pass-Through LOSS...........ccveeerer | covererrenneinninneiees | eevmneinseienrnnsinnnes | cevnrrnnennene 1,608 | o884 | e | e [ e [ e (V1 I v | 0 5 |02/25/2037
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 02/25/2013| MBS Paydown 0.350564638....... | .cccvvveerrverinerirens | cornerineenns 35,502 35,502 OO [V I 209 |02/25/2037
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 02/25/2013| Pass-Through LOSS........cc.uwveeres | corererrnmernenieeinee | eeeneesseisessesinnes e 0 | s 10 |02/25/2037
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 03/25/2013| MBS Paydown 0.347552392....... | .cccovverrvinirniriens 8,521 8,521 OO (VN ISP 75 | 02/25/2037
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37. 03/25/2013| Pass-Through LOSS.........c.cevevees [ corvnrneinieniienenes [ ceveneeinnsnissnenienes | evverrennnenn 12,505 | voviiiienirereen8,659 | covovcieiesicciiniins | cvveiisisniieniens | eeversnisnsieniens | eevvsssssssnienies | cvesenssenienieens0 | veveresienienns [ coeriesssisesiesssinns [ onvessiesenins | veves 0 02/25/2037
74966U AE 0 [RPIFINANCE TRUST TL L+275 5/09/2018.. .103/28/2013| Paydown 100.0 14,948 0 . | 05/09/2018
750236 AH 4| RADIAN GROUP 5.625 02/15/2013 02/15/2013| Redemption 0.0...........ccvrererens | covveereeerirerirenenee | e 2,000,000 | .........2,000,000 | .........1,989,660 | .........1,902,153 | ....ccocoevrrmece | ceerrn 97,847 | i | e 97,847 | s | e 2,000,000 0 0 02/15/2013
751028 AF 8| RALCORP HOLDINGS 4.95 08/15/20.........c.ccoourmerne | e 01/31/2013) EXChANGEQ.......couevvererrrierireein | cevernerineineiieninne | oneind 6,924,580 | .........6,500,000 | .........6,531,200 | ........8,525,151 | ..cocovvrmmrrmeres | eerrrercrec(227) [ o | vveireeecee227) [ s | e 6,524,924 | ...coooovvrinr | e 399,656 |..... 399,656 |..... 148,363 | 08/15/2020
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocrv. [ venee 01/25/2013| MBS Paydown 0.718993612....... | ccccovrveerererenrnnns | crvverirnes 229,312 229,312 OO (VN ISP 69 | 08/25/2036
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocvv. [ vonee 02/25/2013| MBS Paydown 0.710831261....... | cccccvvvrererereriennns | crverireens 123,660 | ..ooveer 123,660 | oo 97,073 | i 97,767 | i | 890 | e [ 890 | | s 123,660 v | e (U IO 75 | 08/25/2036
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccvrns | ceree 03/25/2013| MBS Paydown 0.699707896....... [ ..cccocveverrrererinnes | corvrireenns 168,519 | .......... 168,519 | ... 132,287 | i 133,234 | i | e 1586 | i [ e 1,586 | | 168,519 O [V I 148 | 08/25/2036
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cccove. | ceeee 01/25/2013| MBS Paydown 0.96780403......... | ccccveeeerrmerrerirens | coneeinennne 16,244 16,244 OO [V I 118 |09/25/2037
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........ccoevee | cevee 02/25/2013| MBS Paydown 0.964379801........ | ceveveveerenerinerirens | corneerneinns 23,970 23,970 IO (V1 I 260 |09/25/2037
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037........ccccouvv | vevee 03/25/2013| MBS Paydown 0.963439107....... [ .cccovvrervrnvrnniens | covrverneienns 6,585 6,585 IO I (01 I 95 |09/25/2037
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36 01/25/2013| MBS Paydown 0.3417933.. 28,900 | .covvrrrerrnerns [ e 0 02/25/2036
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36. .102/25/2013| MBS Paydown 0.33987447 71,082 0 02/25/2036
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36 03/25/2013| MBS Paydown 0.33733138.... 94,207 v | 0 02/25/2036
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ocovvvcnse [ 01/25/2013| MBS Paydown 0.309115888....... | .cccvvercerrerneriens 48,039 OO 0 07/25/2034
760985 7F 2| RAMP 2004-RS7 AI6 NAS 5.22 7/25/34..........cocouvcres | vevee 01/25/2013| Pass-Through LOSS.........c.vueveres [ ovrnnrnerinnneierinnes [ oo B (V1 I 27 |07/25/2034
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ocovvvcrns | s 02/25/2013| MBS Paydown 0.300486056....... | ..c.cevvurveerreriane | cernerrneenad 64,669 64,669 v | e 0 | v 563 |07/25/2034
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760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ocovvvcnss | 02/25/2013| Pass-Through LOSS........cccuwveeres | covererinmeenenieninnee | seerneessssinensiesinees | aevves 55 BT | e [ e [ e | e (VI SOOI PTRTORPORTURPUOIR IVPUPRORTRRTO PO 0 0 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 AI6 NAS 5.22 7/25/34..........cocovvcres | venee 03/25/2013| MBS Paydown 0.29297151 1318 | 33,783 | | e [ e 0 44,273 | oo | e 0 ..578 | 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 .| 03/25/2013| Pass-Through LOSS..........cceeveres | verrveemrnnirennninnnns | cerenverssnsnsienenins | ervnninennennn 12,086 | cvviieeine 11,279 | i | cvverineiensninnns | evvvvisnenniinnnns | veene 0 0 07/25/2034| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32 01/25/2013| MBS Paydown 0.27803033......... [ .cccoervrrecrrmrrerinns | cervvereeneene 5,095 | 5,095 | i 5,094 | 5,079 | o | e | e 0 5,095 | ooeeeiierenns | e 0 01/25/2032( 1FM.....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32.......cccovuvee [ vonee 02/25/2013| MBS Paydown 0.276821079 K] [(0)] 3,628 | .o | 0 | v 36 |01/25/2032| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........ocvvvee | e 03/25/2013| MBS Paydown 0.275365381 K] . [(0)] 4,367 | oo [ e 0 | s 65 |01/25/2032| 1FM.....
760985 M7 3| RAMP 2004-RS1 AIBA SEQ STP 01/25/34.........cocces | e 01/25/2013| MBS Paydown 0.531547852....... [ .cccovrvrverrnnrerinnns | veerrnneeen 10,139 | 10,139 | 009,505 | v 9,835 | v | e | e {1 [ O 10,139 [ oo [ (V1 I 48 |01/25/2034| 1FM.....
760985 M7 3| RAMP 2004-RS1 AIGA SEQ STP 01/25/34..........c.ce. | ... 02/25/2013| MBS Paydown 0.528049966 8 8 | LGS T P I 0 | v 72 | 01/25/2034| 1FM.....
760985 M7 3| RAMP 2004-RS1 AIBA SEQ STP 01/25/34..........ccce. | . 03/25/2013| MBS Paydown 0.518019371 486 |..... 486 [ .o 22,067 | oorrererien [ s (V1 I 310 | 01/25/2034| 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 01/25/2013| MBS Paydown 0.531547852....... | ccccovvvenrriverrerrnee | cervrriveneeni2y304 | 2,304 | 2,074 | 2,105 | s [ [ (V1 I 2,304 | oo | e 0 | v 11 101/25/2034| 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 02/25/2013| MBS Paydown 0.528049966 i | 2 | 1,749 | e [ e (V1 IO 16 | 01/25/2034( 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034... 03/25/2013| MBS Paydown 0.518019371 304 |..... 304 5,015 | oo [ e 0 01/25/2034( 1FM.....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33... .101/25/2013| MBS Paydown 0.490923882....... | ..cccovvvverrererneernne | vevrvvrirneeee 5,867 | coiiiiricecn 5,667 | 05,665 | viviiren5,209 | i [ e [ 0 5,667 0 04/25/2033| 3FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33... 02/25/2013| MBS Paydown 0.489674289 B 6 7498 | oo | s 0 04/25/2033| 3FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.........coccvvevrs | venee 03/25/2013| MBS Paydown 0.486919166....... | ...coovvvrvrrmrrirerrens | crnrrinnnnn 16,531 | i 16,531 | 016,522 | 15,194 | s | i 29 [ [ e p2 16,531 [ ovvvveveiiens [ 0 04/25/2033| 3FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 01/25/2013| MBS Paydown 0.726787755....... | ccccoueeeenermernerernee | eevnrrinnenn 10,432 | i 10,432 | 9,311 | 9,398 | s [ e [ (V1 I 10,432 | oo | e (V1 IO 46 |03/25/2034| 1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 02/25/2013| MBS Paydown 0.723855528 w8 | 8 [ 11,230 | oo | s [V I 100 [03/25/2034| 1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ ] ..... 03/25/2013| MBS Paydown 0.720244549....... [ ...cccovvvvnreinns | cererrenee 13,830 | 013,830 | 12,343 | 012,880 | e | e 19 | | e, 19 | e 13,830 [ .ooovveveiiens [ [V I 184 | 03/25/2034| 1FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.........ccoovevee | vevee 01/25/2013| MBS Paydown 0.700662899....... | .cccoocveevrvmerreeernee | covvrrrneencd2,186 | o286 | i 82,161 | 82,115 | s [ e [ e (V1 I 42,186 [ ..ooveerercnins [ (V1 I 171 {06/25/2033| 3FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.........coccoves [ vonee 02/25/2013| MBS Paydown 0.695834352 w0 (V1 I 33,800 | coovrererers [ 0 06/25/2033| 3FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.........cccocves | e 03/25/2013| MBS Paydown 0.685518994....... | ..covvovrerrerverinns | vrveereneeee 12,208 | oo 72,208 | e 72,165 | 0 72,087 | e | e (85) | cvvuverererreerens | erererieriennd (85) 72,208 | ..o [ s 0 06/25/2033| 3FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33 .101/25/2013| MBS Paydown 0.15289188 259 |..... 259 12,042 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........cccovuvrne [ e 01/25/2013| MBS Paydown 0.15289188.... 259 | ... 259 12,042 | oo | s 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........cocovvvree [ o 02/25/2013| MBS Paydown 0.147694518 193 |..... 193 | oo 9,095 | oo | e (V1 IOV 61 |04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.........ccccvevres [ v 02/25/2013| MBS Paydown 0.147694518 193 |..... 193 [ 9,095 | .o [ (VN ISP 61 |04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.........cccovvvrne [ o 03/25/2013| MBS Paydown 0.137080872 421 | ... 421 [ 18,574 | oo [ (V1 I 187 | 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33............coconee [ e 03/25/2013| MBS Paydown 0.137080872 421 | ... A21 | e 18,574 | oo [ (V1 I 187 [04/25/2033| 1FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........ocoovveves | evee 01/25/2013| MBS Paydown 0.883143244 718 |..... 718 | oo 94,203 | ..o [ [V IO 425 |07/25/2033| 2FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........cocovvvevre | vevee 02/25/2013| MBS Paydown 0.877327773....... [ ccccoerverecrnererinns | vererrnnren 46,524 | i 46,524 | (46,513 | 083,295 | i | e (T [OORTOON (SOOI YT [ 46,524 | ..o [ (V1 IO 420 |07/25/2033| 2FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........cooccvvrenns | vevee 03/25/2013| MBS Paydown 0.871058619 147 |..... 147 [ 50,153 | .ovvvervrirenn [ s (VI I 679 | 07/25/2033| 2FM.....
76110H E8  8|RALI 2004-QS15 A5 NAS 5.5 11/25/2034. 01/25/2013| MBS Paydown 0.819687164 808 |..... 808 63,920 [ oo | 0 11/25/2034| 1FM.....
76110H E8 8 |RALI2004-QS15 A5 NAS 5.5 11/25/2034. .| 02/25/2013| MBS Paydown 0.812649541.. 123 |..... 123 35,188 0 11/25/2034| 1FM.....
76110H E8  8|RALI 2004-QS15 A5 NAS 5.5 11/25/2034. 03/25/2013| MBS Paydown 0.811745751 ...4,519 I TN 3 4519 | [ 0 11/25/2034| 1FM......
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34.........ovverncrnine | venes 01/25/2013| MBS Paydown 0.089445381....... | .cccovvvrrerierirneeins | cevverienns 109,156 | ...........109,156 | ..oovvrnece. 99,501 | ovveeern 104,297 | o | i [ e (V1 PRI ISP 109,156 | .ooocvvveiiens | e (V1 I 396 |03/25/2034|1FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........covvvvrer | s 02/25/2013| MBS Paydown 0.086228159....... | .ccveervrerrenrrnerinins | vrvveererines 96,517 | vovereerrn 96,517 | i 87,980 254 |..... 254 | v 96,517 | vovvvervrirenns | s (V1 I 700 | 03/25/2034| 1FM.....
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76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........coovvcvvrers [ s 03/25/2013| MBS Paydown 0.083409339 430 | ... 430 [ . 84,565 IO 0 03/25/2034( 1FM.....
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ..... 01/25/2013| MBS Paydown 0.289722323 68,331 68,331 286,521 O 0 02/25/2035( 1FM.....
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035.. .| 02/25/2013 MBS Paydown 0.289468336.. 5,532 0 02/25/2035| 1FM.....
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... |..... 03/25/2013| MBS Paydown 0.288720605 16,286 v [ 0 02/25/2035( 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26..........couverves | vonee 01/25/2013| MBS Paydown 0.126462964........ | ....ccccovrreverrerrnee | eevvrriennee 11,860 | i 11,860 | i 11,921 | it 11,816 | s [ [ (V1 I . 11,860 IO I 0 | s 72 |10/25/2026| 1FM.....
76110V HJ 0| RFMS22001-HI4 A7 SEQ STP 10/25/26.........ccocovve. | corne 02/25/2013| MBS Paydown 0.122429964 0] (V1 I . 16,132 OO I 0 | v 195 | 10/25/2026| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26..........cocovves | coree 03/25/2013| MBS Paydown 0.119600504....... [ ..covervrervenrrrnrinin | vevveereries 11,318 | o 11,318 | v 11,376 | v 11,276 OO N | . 11,318 IO I (1 I 205 | 10/25/2026| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36........ccnee | vonee 01/25/2013| MBS Paydown 0.563974968....... | ..ccovvvrrererereneenns | crrverireens 118,787 | v 118,787 | v 118,767 | v 48,028 | ..o [ e | s (V1 ISP ISP 118,787 v | e [V I 518 |02/25/2036( 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36..........cc0. | coree 01/25/2013| Pass-Through LOSS........c.cecveerer | covernerenmrinerneeinnes | cevmneinseinernnnennnes | eevnernneersen8,597 | iiiiiiiinc8,896 | o | v [ cerveriiesiieiinnee [ e (V1 I v [ (V1 IO 29 [02/25/2036| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.......ccccree | venee 02/25/2013| MBS Paydown 0.557550015....... | .cccovrenrrverrenernee | eevvrrrnecee23,702 | iiviiieerenn23,702 | 023,699 | v 12,305 | s [ e [ (V1 I . 23,702 IO I [V I 207 |02/25/2036( 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36..........c... | coree 02/25/2013| Pass-Through LOSS........ccceeveerer | covernerenmermenneninnee | seevmernsernernnenennees | cevnennneensen8822 | viiiieiinncn8421 | e | v [ e [ e (V1 I OO (V1 IO 73 |02/25/2036| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36........ccnee | venee 03/25/2013| MBS Paydown 0.55034879%4....... [ .cccovrvrevrrnnnerinn | veerrnneee 17,390 | i 17,390 | v 17,387 | e 13,792 | i | e | e 0 17,390 IO I 0 02/25/2036( 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. .| 03/25/2013| Pass-Through LOSS...........cccovveves | corerermrenrerennennns | cevvrerersnneirennnins | evverneneened 18,817 | il 18,813 | s | s | e | e 0 0 02/25/2036| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31 01/25/2013| MBS Paydown 0.346508585....... | .cccoceenrvnerneeirnee | covrrerneee 28,818 | i 24,418 | 020,908 | v 21,973 | s [ e [ 0 24,418 IO 0 11/25/2031| 1FM.....
76110W  XQ  4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....ccovvvvvrnns | o 02/25/2013| MBS Paydown 0.342469752....... [ ccccovvrvvvererinn | vervrernnerenn 27,668 | crviirrnnnn 27,666 | crvviernnni 23,689 | oo 24,895 | oo | e YT [N (BN T3 [ . 27,666 IO I 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....ccovvvvcrecns | o 03/25/2013| MBS Paydown 0.338568353 143 |..... 143 [ . 26,725 IO I (V1 I 285 |11/25/2031[ 1FM.....
76110W XS 0 |RASC 2004-KS4 Al6 NAS 4.43 05/25/2034............... R.. |01/25/2013| MBS Paydown 0.438810404....... [ .cccooevvrvrmvinniinns | cerrrrerennne88,229 | 84,229 | it 71752 | 066,858 [ i | e [ e (V1 I . 84,229 O [V I 311 | 05/25/2034| 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034............... R.. | 02/25/2013| MBS Paydown 0.429591936....... [ ..cccoveverveenerenerns | verrerernen 92,185 | 092,185 | i 78,530 | ool T3ATA [ i | v (182) | cevevverrrrvere | v ({72 ) — . 92,185 v | [V I 681 |05/25/2034| 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034............... R.. | 03/25/2013| MBS Paydown 0.421017513....... [ .cocoveeerneermerineins | cervverernenn 85,744 | i 85,744 | i 73,043 | 88,067 [ e | v (R1210) 1 ISR IO (K1210) ) I . 85,744 IO (V1 I 950 | 05/25/2034| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35..........ovvevvrer [ e 01/25/2013| MBS Paydown 0.372514909....... | ccccovevenrriverrerrnee | eevvrreneee 17,819 | i 17,819 | 018,232 | it 16,179 | s [ [ (V1 I . 17,819 IO I 0 | v 89 |10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35. 01/25/2013| Pass-Through LOSS........ccucveerer | corerneremernenineninnee | eeemeeinnernenineniinees | cevnennneennen2y338 [ i 876 | it | cevvreriieniineens [ cvveriineeneninnee [ e 0 e 0 | e 15 | 10/25/2035( 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35. .102/25/2013| MBS Paydown 0.353711865....... | cccccovvverrverrnrrans | vreernnnn 209,464 | ......209,464 | . 190,811 | oo 165,563 | o [ v [ 0 209,464 0 2,095 |10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35. 02/25/2013| Pass-Through LOSS...........cccvvees [ oreerrnnrenennreninns [ eervrrerenenieniens | cevnrireneennni2y 935 | i ,874 | o | e | e | e 0 B 0 | v 29 |10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvvrirs | vevee 03/25/2013| MBS Paydown 0.353055822....... | .cccovvenremernerernes | wervrrnneeendh 894 | i 8894 | 094 | i BTTT | s [ i [ (V1 I 4,494 IO (V1 IOV 67 [10/25/2035| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35..........ovvvvvrer [ v 03/25/2013| Pass-Through LOSS..........cccvverer | vorerrreemrrnerirenenee | eeermnrinsnrnernennnens | cevverrnnnnnn2y Q17 | v ,857 | s | e [ e [ e (V1 T IO (V1 IO 44 (10/25/2035| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocrere | vevee 01/25/2013| MBS Paydown 0.253217947....... [ ccccovvivrrrrnereirnnes | verrvriieeenenn 5,215 | i 5,215 | ciiiieiecenh,830 | i 5,261 | e | e | e (V1 I 5,215 v | e 0 | v 24 102/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........cccceuvee [ venee 01/25/2013| Pass-Through LOSS........c.ecveerer | covernerenneinerineeinnee | eeevmnensernnrnnnnnees | eevmennneennen 772 | i LA | s | e [ e [ e (V1 I OO IO 0 8 |02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocrure | e 02/25/2013| MBS Paydown 0.250247928....... [ .cccooivrrrrnrrerinnes | verrvrreeenenn 5,290 | i 5,290 | cvvviiereeeennh,900 | 5,054 | oo | e | e (1 T 5,290 | (V1 I 49 [02/25/2036 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccvvreres | venee 02/25/2013| Pass-Through LOSS........cccueveerer | covernerenmernenneeennee | eeevmeninsernernnnnennees | eevmennnennens 422 | it 1317 | s | v [ e [ e (V1 I IO (V1 IO 13 | 02/25/2036( 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.........cccovvrers | vevee 03/25/2013| MBS Paydown 0.246962012....... [ .cccovvvrvrvrnrrerinnes | corvrererrneenn 5,888 | i 5,888 | o 5,453 | 5,591 | i | e | e (V1 I 5,888 IO I (01 I 81 [02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccecrere | v 03/25/2013| Pass-Through LOSS.........c.ccveeres [ oreevmernnmenirerinnes [ cernrerernnreneienienes | eevernereeen 1,538 | it 1425 | s | s | e | e (0} UUTORURORTOPRN PURPPORPORPIORORPIOPIORE IVPORPORPRRRIRTIR POV 0 02/25/2036| 1FM.....
761110 7K 4| RFMSI 2003-S10 A5 NAS 5.50 6/25/33 .101/25/2013| MBS Paydown 0.384454036....... | ....ccccccoerverevnnians | vvreeereeenn. 57,802 | i 57,802 | 059,627 | 1iiiie059,033 [ i | i (1,134) | .. .(1,134) 57,802 0 06/25/2033| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.... 02/25/2013| MBS Paydown 0.351294512....... | ccccooervvrrnerreernee | wveenens501,339 | 00.501,339 | 517,162 | 512,017 | | s (12,193) [ oo | v (12,193) | ... 501,339 v | 0 06/25/2033| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33........cocconvvenee | cevee 03/25/2013| MBS Paydown 0.337177048....... | ccccooveernerrerrnernns | cvreenenn 213,442 | 213,442 | 10000220179 | 217,988 | o | e (4,981) [ oo | e (4,981) [ ooevereereinns [ e 213,442 OO 0 06/25/2033| 1FM.....
76111 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........coccovirs | vornr 01/25/2013| MBS Paydown 0.329628026....... [ ..cccovvevvrrvrirernnes | corvrirrenns 129,024 | ............ 129,024 | ..o 132,286 | .oovveinnee 131,489 | oo | e (2,741) [ v [ v (2,741) [ e | v 129,024 IO I 0 03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........cccouvvne | cevee 02/25/2013] MBS Paydown 0.328696328....... | .cccvvvvurevnerrnerirene | conerriveinns 12,112 | o 12112 | s 12418 | v 12,343 K1 [(0)] . 12,112 v | e 0 | o 116 | 03/25/2033| 1FM.....
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761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033........ccccouvvne | cenee 03/25/2013| MBS Paydown 0.31540019......... | ceeceeeerervnerreeernee | wvrerrnenn 172,850 | 172,850 | e 177,219 | e 176,151 | oo | v (R L Y4 I (KN Z Y4 P I 172,850 IO 0 03/25/2033| 1FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.. 01/25/2013| MBS Paydown 0.173962054 ...6,668 .6,682 7,327 O 0 02/25/2036| 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.. .102/25/2013| MBS Paydown 0.170136452.. .6,978 7,651 0 02/25/2036| 3FM.....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.. 03/25/2013| MBS Paydown 0.165107394 10,058 v [ 0 02/25/2036 3FM.....
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036.............c.. | vonee 02/25/2013| MBS Paydown 0.204723526....... | ..c.ccovvververrneirnns | vvrerereeenc 56,578 | i 56,578 | oo 53,395 | oo 53,395 | ..vvverririiins | e 27 | | e, 27 | s . 56,578 IO I 0 | v 20 | 03/25/2036| 2FM.....
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036................ | ce.e. 03/25/2013| MBS Paydown 0.200010652....... | ..ccoeeoveveremrerereene | wervrereneen 87,047 | i 87,047 | o 82,150 | .ovvrrrenne 82,150 220 |..... 220 | oo . 87,047 OO I 0 | e 57 |03/25/2036| 2FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032............. | coree 01/25/2013| MBS Paydown 0.129289642....... [ ...coccovrvvrnriverinns | vrvrrnnenen20,931 | 020,931 | e 19,021 | v 20,739 | oo [ e | s (V1 I . 20,931 IO I (01 I 83 [10/25/2032| 1FM.....
76112B CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. R.. |01/25/2013| Pass-Through LOSS.........c..veerees | covrrnerrrererneerneninns | cervverinerereeenennnnne | vevenneeneeennns 199 | coievirnieisennad B0 [ oo | eerrerienereen [ s | e (V1 I v | e 0 3 |10/25/2032( 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | coree 02/25/2013| MBS Paydown 0.126611464....... | ..cocovrvrrernereenns | ceevmrveeenenc 7,102 | il 7,102 | 6,454 | ..o 9,731 [ oo [ v [ (1[N IO 7,102 v [ 0 | oo 56 |10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.........c.c0. | veuce 02/25/2013| Pass-Through LOSS..........ccuveves | vorernrrenmrinerieninnne | eevrnrennninnineninnes | cevverrenennene 3,078 [ v 2,795 | oo [ s [ s | e (V1 I OO 0 | s 24 110/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | coree 03/25/2013| MBS Paydown 0.122637296....... | ..ccocovrvrermrreriens | vevrernnene 14,599 | (i 14,599 | e, 13,267 | oo 14,439 | v [ [ (V1 I . 14,599 OO (V1 I 174 {10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. 03/25/2013| Pass-Through Loss B 0 6 [10/25/2032| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 .101/25/2013| MBS Paydown 0.673812392.. (V1 I 1,659 |09/25/2034| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 02/25/2013| MBS Paydown 0.642020756 . . . . . . . B 0 2,045 |09/25/2034| 1FM.....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.........cccovvvvvnes | o 03/25/2013| MBS Paydown 0.626499649....... [ ...ccorvivrvnrrerinne | crrvrirvenns 121,546 | ..o 121,546 | .o 117,372 | v 119,425 | oo | v 1,208 | oo | e 1,208 | covvrvevinns [ e 121,546 IO I (1 I 1,501 | 09/25/2034| 1FM.....
771196 AQ 5|ROCHE HLDGS INC 5.00 03/01/2014.........ccevvvmeres [ e 03/21/2013| Make Whole Call 104.088........... | cccereeeeeemerrerirnne | ovevnes 1,632,100 | ..coooue. 1,568,000 | ......... 1,556,616 | ......... 1,565,095 [ ...coouvveerenes | e 2,905 | oo [ e 2,905 | oo | v 1,568,000 | ...cvovverriene | conne 64,100 | ...... 64,100 | ...... 43,556 |03/01/2014| 1FE......
77356P AA  0|RCTF 2004-1A A1 ABS 5.22 05/17/2021.........covcevvvns | 02/15/2013| MBS Paydown 0.529120626....... | ..c.cooverrerrrreneinns | cvveerienes 106,993 | ...cccvoneee 106,993 | ..oovvenee 106,869 | ...covvveee 106,948 N 2 | | e 106,993 IO (V1 I 1,396 |05/17/2021| 1FE......
780255 ZA  6|RPIFINANCE TRUST TL L+250 11/9/2016............... R.. 103/28/2013| Paydown 100.0.........ccvvrmerererens [ worerermerneriniinenins | oevereenenens 7,646 | oo 7,646 | oo 7,638 | oo 7,641 IR0 I (1 I 7,646 OO (V1 I 11/09/2016| 2FE......
78386N BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39........cc.00. | vever 01/25/2013| MBS Paydown 0.19401216......... | cceerereeremerrnceirens | cerneerneenns 27,338 | oo 27,338 | oo 26,616 | ..oocovnnene LI KK T IR IO T T [T (S LT - . 27,338 IO (V1 I 142 | 04/25/2039| 1FM.....
78386N  BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.............. | ooee 03/25/2013| MBS Paydown 0.19231701......... | ceveervveerrmnrrerirene | cenreiininne 11,866 | covoovrrene 11,866 | oo 11,553 | oo, 11,603 [ .o | e (] [T I (L] — . 11,866 OO [V I 128 | 04/25/2039| 1FM.....
BANC OF AMERICA
78428E  AC 3| SITEL LLC 11.00 08/01/2017.......coovrvrerrrerererirerirnees | e 03/21/2013| SECURITIES | | v 3,176,250 | ......... 3,000,000 | ......... 2,910,000 | ......... 2,918,001 | covvovvvcrierirns | e 3,260 | oo [ e 3,260 | .o | s 2,921,262 | .covvivriienin [ e 254,988 |..... 254,988 |..... 215,417 |08/01/2017|4FE......
78442F AG  3|SLM CORP MTNA 5.375 01/15/2013.......cocvovevervcernes | cenee 01/15/2013| Redemption 0.0..........ccceverrenee | vorernereermnerirenirene | ovvvens 3,000,000 | ........ 3,000,000 | ......... 3,014,351 | ........ 3,015,326 | ..o [ e [ e (VI PRI ISP 3,015,326 | .ooovveverrncns | e (15,326) | ..... (15,326) | ...... 80,625 |01/15/2013| 2FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042......cccovvvmere | 01/15/2013| MBS Paydown 0.625941028....... | .ccovceervrerneencrnnne | wonreennnn 113,201 | i 113,201 e (V1 I 338 |07/15/2042| 1FE......
78444V AB  T7|SLCLT 2010-B A2 ABS FLT 7/15/2042 02/15/2013| MBS Paydown 0.614584674 136,276 [ v [ e 136,116 [ [ vrieinnnnn39 [ |39 [ | e 136,276 | e [ 0 07/15/2042
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042. .103/15/2013| MBS Paydown 0.602160092.. .149,095 0 07/15/2042
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 N 01/15/2013| MBS Paydown 0.815919008 .125,464 . . v | 0 05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........ccconvvevvvrncrne | e 02/15/2013| MBS Paydown 0.80754988......... | ccccoveeerrrrververrene | wovreennn 142,275 | e, 142,275 | oo 142,275 | oo 142,127 | oo [ s (T12) [ v [ e (112) | covervenrinens | e 142,275 IO (V1 I 1,261 |05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvrervrrnne R.. | 03/15/2013| MBS Paydown 0.799823575....... | .cccoveeeneenerianeinns | cvvernnen 131,347 | i 131,347 | v 131,347 | v 131,211 | s | e L2 TR IS L/ [T IS 131,347 IO (V1 I 1,516 |05/16/2044| 1FE......
803440 AA  4|SARA 2006-1 A1 CLO FLT 12/15/2019.......ccc0vvervnnee R.. ]03/15/2013| MBS Paydown 0.766859002....... | ....covverevernrernieerns | crverirnnas 428,313 | oo 428,313 | ....cco..u. 408,503 | ............ 412,908 | ..o | e 2,399 | o [ e 2,399 | v | s 428,313 OO [V I 553 |12/15/2019| 1FE......
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.......cvovverreerans [ 01/25/2013| MBS Paydown 0.237647984....... | ..ccovvvnerrnrerneenns | cvrverirenes 221,498 | ............ 221,498 | .....coo.ue. 191,042 | coovrennee 200,420 | ..oovvoerinieiins | e T4 | | i T4 [ | e 221,498 v | e 0 | v 79 |09/25/2047| 1FM.....
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47......ovvoevevvrnacs | 02/25/2013| MBS Paydown 0.237460184....... | cccoovvervreneinerrens | e 18,404 | ..coovvvnne 18,404 | ...ooovvvnee 17,003 | oo 17194 [ e | e 74 T [T (ST Y41 IR . 18,404 IO 0 2 |09/25/2047( 1FM.....
80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022.................. R.. ]03/25/2013| Sinking Fund Redemption 100.0. | ......ccvvvercernreenns | crvererees 205,333 | oo 205,333 | ..o 205,333 | ..ovrvrne 205,214 JEOC I K . 205,333 OO (V1 I 09/25/2022| 2FE......
81375F CM  3|SASI 1993-7 TA6 6.25 12/25/2023.........cooovvevvrerernns | cenee 01/25/2013| MBS Paydown 0.031628715....... | cccoveereerreeneriens 12 [ 12 12 | s 12 [ | e [ e (V1 I 12 IO 0 0 |12/25/2023| 1FM.....
81375F CM 3| SASI 1993-7 TAG 6.25 12/25/2023...........cocvvvrvrerres | e 02/25/2013| MBS Paydown 0.031394399 12 | s 12 12 | e 12 | s [ [ 0 12 IO I 0 0 [12/25/2023| 1FM.....
81375F CM  3|SASI 1993-7 TA6 6.25 12/25/2023 .103/25/2013| MBS Paydown 0.031157778.. 12 12 | i 12 s [ | 0 12 0 0 | 12/25/2023| 1FM.....
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81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | c.... 01/25/2013| MBS Paydown 0.44197091 161 |..... 161 [ | e 179177 | oo | e (V1 IO 76 |10/25/2035| 1FM.....
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035. 02/25/2013| MBS Paydown 0.43723634......... | ccccoovevnrinerivnernes | eornneee 120,720 | it 127,720 | 112,992 | o MBTAT | s | v 187 [ | e 187 [ [ e 127,720 | oo [ e 0 10/25/2035| 1FM.....
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035. .| 03/25/2013| MBS Paydown 0.4346885.. 68,731 0 10/25/2035| 1FM.....
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037.........coco. | coree 01/25/2013| MBS Paydown 0.259174378.. . . 66,512 | ..ovviverrnnins [ e 0 05/25/2037| 1FM.....
81378E AA 1| SABR 2007-BR4 A2A SEQ FLT 05/25/2037.........ccoc. | vouce 02/25/2013| MBS Paydown 0.257469501....... | ..ccovvveeverereneinns | cvverienns 100,788 | ....ccvouuee 100,788 | ..oovvvereens 44125 | i 37,693 | ..o [ | e (V1 PRI ISR 100,788 | ..oovvverviinns | e 0 | v 51 |05/25/2037| 1FM.....
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037........ccoue. | venee 03/25/2013| MBS Paydown 0.256008714....... | ccccveevveemerrnerirnne | corneerneenns 86,358 [ ..coovrrrne 86,358 | ..oovvrneens 37,807 | o 32,297 | oo [ e | e (V1 I 86,358 | ..ovvrverinnins [ e 0 | s 63 |05/25/2037| 1FM.....
816851 AF  6|SEMPRAENERGY 6.00 02/01/2013.......cccovvvervrnee | veree 02/01/2013| Maturity 100.0.........cevrererrermrrven [ ererenrmrineiserierinnes | erverenns 8,500,000 | ......... 8,500,000 | ........ 8,692,780 | ......... 8,502,171 (V25 ) TR ISR (VA VD] P 8,500,000 | ..oovrerrirenins [ eenee 0. 255,000 |02/01/2013| 2FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029...........ccouvernes [ vonee 01/20/2013| MBS Paydown 0.888678317 N (o1 I 66,452 | ...ovoererren [ [V IO 104 |08/20/2029] 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029...........ccruvvvrre | corne 02/20/2013| MBS Paydown 0.846334959....... [ .cccovvverevrnererinns | vervrernnren 84,687 | o 84,687 | oo 84671 | 84672 | i | e LV [T IS L[V 84,687 | ..o | e (V1 I 264 | 08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029............couvernes | vonee 03/20/2013| MBS Paydown 0.808690042 8 8 | 75,290 | .oovvvveriennns [ e [V I 352 |08/20/2029| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025........ccconvverreennne | veves 01/15/2013| MBS Paydown 0.902038492 el | AR I 255,631 [ .oovvrereries | oo 0 03/17/2025| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025.........cccvuvevvvunns | veves 02/15/2013| MBS Paydown 0.876806825 OO N 1 264,933 | oo [ 0 03/17/2025| 1FE......
828380 AA  7|SVLF 2012-D A ABS 3.0 03/17/2025. .103/15/2013| MBS Paydown 0.845880899.. 324,722 @] ... (4) 324,722 0 03/17/2025
82922T AA  7|SINAIHEALTH SYS 3.034 01/20/2036 01/20/2013| Sinking Fund Redemption 100.0. | .... . 0)] ... 0)f.. 10,000 | .ovvvvereirens | e 0 01/20/2036
83546D AA 6 [SONIC 2011-1A A2 ABS 5.438 05/20/2041.......occovvs | voer 01/20/2013| MBS Paydown 0.97.........cccvvvrvres [ overmmverrnmnrirerinnns | cvrvrinnenns 510,000 | ....coo..... 510,000 | ..........512,603 | ...c....... 512,187 | oo | v (P20 R IS (2,084) [ oo | e 510,000 [ .oovvvrvrrirrer | veree 0 05/20/2041
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/2041.........cconee | vever 02/20/2013| MBS Paydown 0.9076.........c.ccco. | coverermeremerrnenirnne | cerneerneenns 28,800 | ..ooovrvrnee 28,800 (3)]eeer ()] - 28,800 | ..ovvrrerierens [ e 0 05/20/2041
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041.......ocovvs [ v 03/20/2013| MBS Paydown 0.9052..........ccccc. [ worerevrmrvrmemrinerinnns | vevveererinns 28,800 | .ovvvereenn 28,800 (5)].eer ()] E— 28,800 | ..covvrvrrirnnins [ eonee 0 05/20/2041
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........ccoccrmuree | veves 01/25/2013| MBS Paydown 0.855300121........ | ccceeeveervnerirerirene | cererireennd 21,937 | oo 21,937 | o 11,983 | e 1904 [ | e [ e (1 I 21,937 | oo [ e [V I 114 | 05/25/2035
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........covcemeeer | ceves 02/25/2013| MBS Paydown 0.84972765......... | cccoveeereeemerincrirens | cerneeineenns 30,649 | .o 30,649 | oo 16,742 | i 11,043 [ | e LT [T IS LT - 30,649 | .o [ e (V1 I 318 |05/25/2035
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........ccccomuree | vevee 03/25/2013| MBS Paydown 0.843805192....... | ccccvrverrvmmrirerirens | cernreiinnnnd 32,574 | v, 32,574 | oo AT,793 | e 11736 [ e | e 87 | oo [ e, 87 | 32,574 | oo | e [V R 507 |05/25/2035
83612P AC  4|SVHE 2007-1 2A2 SEQ FLT 03/25/37.......ccvvovvverenns | o 02/25/2013| MBS Paydown 0.999963............. [ ceevrrverrmrerienienes | corverirnnnnensn261 | o261 | o250 | iviieiieneeni250 | oo | e 1T | [ e 1 | [ o261 [ | e 0 0 |03/25/2037
83612P AC  4|SVHE 2007-1 2A2 SEQ FLT 03/25/37... .103/25/2013| MBS Paydown 0.93150924 0 . 03/25/2037
844730 AG  6|SOUTHTRUST CORP 5.80 06/15/2014...........cccouvves | venee 02/06/2013| WELLS FARGO BROKERAGE... | ......c.cccoovevrerernes | 005,320,050 | .........5,000,000 | .........4,992,200 | ........4,998,624 | ......cccoevrmuine | crrrrreenn102 [ i | e 102 [ [ 4,998,726 | s | s 321,324 |..... 321,324 | ...... 45,111 |06/15/2014
84474Y AA 4| SOUTHWEST AIR 6.15 08/01/22........covvemrrermrirnnins [ 02/01/2013| Sinking Fund Redemption 100.0. | .....ccccovvvrvrrnerrnes | worrreeen 151,735 | 150,735 | 152,133 | 152,009 | s | evvneieeiene(B) [ | e B) [ v [ e 151,735 | i | s (V1 I 4,666 |08/01/2022
855030 AJ  1|STAPLESINC 9.75 01/15/2014........ccvvvemircnirrerns [ e 01/22/2013| Cash Tender 108.851........ccccoew. | covvervrevnnrverrerernns | 002,177,020 | .........2,000,000 | .........2,000,000 | .........2,000,000 | ....ovvevreverns | crrrmrrmerrenrnne [roverrerrneennn | cververineinenn0 [ [ 0000000.2,000,000 | oo | e 177,020 |..... 177,020 |..... 101,292 |01/15/2014
855541 AC  2|STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... | ..... 01/25/2013| MBS Paydown 0.56033661......... [ .cccoovrereerrrrerinn | vereveneren 75,044 | i 75,044 | 188,290 | oo 88,317 | i | e 3491 | e | e 3,491 | 75,044 | oo [ e (V1 I 192 |01/25/2037
855541 AC 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... | ..... 02/25/2013| MBS Paydown 0.5598834........... 3 | KN 8,463 | ..o | e 0 | s 43 [01/25/2037
855541 AC  2|STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... | ..... 03/25/2013| MBS Paydown 0.55911641......... 8 8 | 14,322 | oo | s [V I 110 |01/25/2037
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031........cccomeverer | veree 01/25/2013| MBS Paydown 0.00586004......... | .cccoeeenevnerneeernee | wevrnernneenn8,934 | 8,934 | 8,501 | 8,512 | s [ s [ e (V1 I (e O 0 | s 52 |09/25/2031
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031.........cocvcveree [ venee 02/25/2013| MBS Paydown 0.00576575......... | ceccoevrernrinernerrnne | evernrrinnnesn,987 | ciiiiriceen8,987 [ 8,551 | 8,562 | s | i [ |8 [ [ veiieeennn8,987 | s | s (V1 I 105 |09/25/2031
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031 03/25/2013| MBS Paydown 0.0056741........... [ coerveverrmrerererienes | vevrveerereeeene8, 792 | iiiiiieienend8,792 | civiienree06,367 | crieieereen8,378 | e | everieerenenn 15 s [ e 15 | [ vvriieieeen8,792 [ | e 0 09/25/2031
863576 EQ 3| SASC 2006-OW1 A4 SEQ FLT 12/25/203 .101/25/2013| MBS Paydown 0.469696602.. .199,052 0 12/25/2035
863576 EQ  3|SASC 2006-OW1 A4 SEQ FLT 12/25/20365............... | ..... 02/25/2013| MBS Paydown 0.455721406 .336,802 | .00e00n223,593 | 00i000229,228 | oo | eereen1,210 [ | 1,210 [ [ 20000000.336,802 | s | s 0 12/25/2035
863576 EQ  3|SASC 2006-OW1 A4 SEQ FLT 12/25/2035............... | ... 03/25/2013| MBS Paydown 0.442239626....... [ ...cccovurvvrrrrerinn | cvnrennn 324,911 | i 324911 | ceii215,698 | coiiin221,135 | s | 1,067 | e | e 1,087 | i | 324911 | i | 0 12/25/2035
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........co00. | e 01/25/2013| MBS Paydown 0.03967433......... [ ccccovrrvrerrrnnvarinns | vvvrerennnn28,704 | i, 28,704 | .coeeeern25,834 | 25414 | i | [ (V1 I 28,704 | .oovvivrrinnis | e (1 I 128 |02/25/2036
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | .eece 01/25/2013| Pass-Through LOSS.........c.ceveeees | covrvmerrnensneeineesnns | sevenernnesiesenensnnns | eeeneesinsines 1,826 | oo 1,843 [ s | e | e [ (V1 UUURORORTOR IPTRRTORIORTOROOOTR IUPORIRTRRTO O 0 8 02/25/2036
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863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........c..0. | oenee 02/25/2013| MBS Paydown 0.03133989......... | ccceervrerrereneenans | cvvverienes M1,727 | b 11727 | 00100,555 | 93,667 [ e | e [ e (VI PRI IS 111,727 IO (V1 I 996 |02/25/2036( 1FM.....
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... |..... 02/25/2013| Pass-Through LOSS...........cvuvveres [ overermnvncnrnnneninnns [ rerverernninnennnens | vvvvernernennene 1900 | v 7T | s | e | e | e 0 [ eoereereeieiees | eevereeieeeesessesens | ceeeieerenien | s 0 7 102/25/2036| 1FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/203 .| 03/25/2013| MBS Paydown 0.02644832 65,314 | .oveeirran85,314 | 058,782 | 54,967 | e [ v [ 0 65,314 0 02/25/2036| 1FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036...........c.0. | ... 03/25/2013| Pass-Through Loss | ..720 JSSSUURTURISTURTOURR EURPIURSURIRRTORRN IVPURPORIRORORN POOON 0. IO 0 02/25/2036( 1FM.....
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 02/25/2013| MBS Paydown 0.35438956......... | ..ccovrveerererernrnnns | crvverienns 100,351 | vovevreeeee 100,351 | coovvvirnes 77,076 | oo 77,299 | oo | v 10,771 | o | v 10,771 | o | s 100,351 OO 0 06/25/2035| 1FM.....
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 03/25/2013| MBS Paydown 0.35059482......... | ccceveeerremernerirane | ceneerneennd 64,928 | ...occoovnne 64,928 | ..ocovvneens 49,869 | ...oovvvnnes 50,013 | oo | e 3,061 | oo [ e 3,061 | .o . 64,928 v | (V1 IO 437 |06/25/2035( 1FM.....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... | .... 01/25/2013| MBS Paydown 0.33472966......... [ .cccovvvrverrnrrerinnn | corrvrrerrneenih 268 | o268 | i 3,217 | 3195 | i | e | e {1 [ O 4,268 IO I 0 9 |07/25/2035| 1FM.....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... | ..... 02/25/2013| MBS Paydown 0.33149641......... [ ccccovevereernererinns | vererrrennes 19,400 | 19,400 | oo 14,622 | 14,525 | | e 2,552 | oo | e 2,552 | oo . 19,400 IO 0 | e 84 107/25/2035| 1FM.....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... | ... 03/25/2013| MBS Paydown 0.33045026......... 8| 8 | 6,277 v [ (V1 I 41 107/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 01/25/2013| MBS Paydown 0.36839381......... 30,272 |..... 30,272 | coovvverrenns | e 214,105 IO I 0 | s 91 | 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 02/25/2013| MBS Paydown 0.3677129........... 138 |..... 138 [ . 19,541 OO (V1 IO 17 |08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 03/25/2013| MBS Paydown 0.35800137......... [ ccccoververrvrvvrerinnns | crrnrenrnn 278,711 | i 278,711 | 195,098 | i 188,866 | oo | v 53,370 | coovvrvervrrverens | v 53,370 278,711 IO I 0 08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35.. .| 01/25/2013 MBS Paydown 0.46227849 11,621 0 09/25/2035| 1FM.....
863579 XR 4| SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. 02/25/2013| MBS Paydown 0.45580321......... [ cccoovvrermrvererinnns | crreennn 129,506 | ... 129,506 | ............100,043 | cooooeiiii97,275 | oo | e 19,241 | oo | v, 19,241 | e | o000 129,506 [ oo | e 0 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ... 03/25/2013| MBS Paydown 0.45061367......... [ cccovvrreverrnrerernnes | crrvrvvrenns 103,791 | v 103,791 | coovrrerrernn 80,178 | et 77,960 | o | v 12,602 | oo | s 12,602 | oo | e 103,791 IO I 0 09/25/2035( 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........c.ccocens [ vonee 01/25/2013| MBS Paydown 0.39280848......... | ccccovvvreriereneenns | cvrverienns 156,046 | ...cccvouue. 156,046 122,834 | oo | s 3724 | o [ e 3724 | e | s 156,046 OO 0 01/25/2036| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........ccooooes | vonce 02/25/2013| MBS Paydown 0.38491601......... | ccccervvrrrreriieinns | crrverienns 118,387 | coovvreneee 118,387 93,190 | .oovrvericiinns | e 1,599 [ | e 1,599 [ oo | e 118,387 IO 0 | v 82 |01/25/2036| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........c.ccoorre [ vonee 03/25/2013| MBS Paydown 0.37855162......... | ccceeveerrnerirerirens | cernreinnnnnd 95,466 | ....cvvveen 95,466 | ...oovrerrn 72,256 | ovvreerennn 75,148 [ e | v 1,933 [ v | e 1,933 [ . 95,466 OO 0 | v 96 |01/25/2036| 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........cvvvrvcres | vever 01/25/2013| MBS Paydown 0.267217029....... | cccceovvvrnerrereseenns | cerverienns 107,035 | cooovvveneee 107,035 | v 94,365 | 98,734 | s [ | (V1 PRI ISP 107,035 IO (V1 I 301 |08/25/2031[ 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........ccooeverre | vener 02/25/2013| MBS Paydown 0.261762816 198 |..... 198 [ . 97,287 IO I 0 08/25/2031| 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31... 03/25/2013| MBS Paydown 0.258100187....... [ .cccoovrereernrrerinn | vererrrnrren 99,565 | 199,565 | covvinnn.88,492 | 1ol 91,158 | i | e RS T A IS I 1,537 99,565 I 0 08/25/2031| 1FM.....
86358R FU 6 |SASC 2001-9 B1 MEZ CSTR* 07/25/2031 .1 01/25/2013| MBS Paydown 0.21548579......... | cecveverreererinnenins | cernrnennnenn 3,183 | 3,183 | 3195 | 30164 | i | e | e 0 3,183 0 07/25/2031| 1FM.....
86358R FU 6 |SASC 2001-9 B1 MEZ CSTR* 07/25/2031.... 02/25/2013| MBS Paydown 0.21464322.... 20 0 3,370 IO 0 07/25/2031| 1FM.....
86358R FU 6 |SASC 2001-9 B1 MEZ CSTR* 07/25/2031.......cccovvvee | vever 03/25/2013| MBS Paydown 0.21380018......... | cccceeereeeererireeernes | cevrirrineian 3,372 | o 3,372 w0 [ (V1 I 3,372 IO (V1 IOV 62 |07/25/2031| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........ccccvuvrne | veves 01/25/2013| MBS Paydown 0.18880269......... | ..ccoevveevererenrinns | crverienns 106,171 | v 106,171 | covvvrerr.83,625 | 1oiirirn86,280 [ oo | s 13,900 | oo | e 13,900 | oo | s 106,171 OO [V I 305 |02/25/2032| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........occcruverne | vever 02/25/2013| MBS Paydown 0.18490024......... | .cccovvvrerererernernns | crrverieens 148,703 | .....c....c. 148,703 | oo 117,125 | 120,843 | oo | s 21,731 | e | e 21,731 | | v 148,703 v | e [V I 855 |02/25/2032( 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32.........cccccoeuree | enee 03/25/2013| MBS Paydown 0.18289908......... | ..cocevrvrrernriririnins | crvreererins 76,254 | ..o 76,254 227 |..... 227 | o . 76,254 IO (V1 I 658 |02/25/2032( 1FM.....
86358R XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32.......ccovvivevres | vever 01/25/2013| MBS Paydown 0.18053014......... | ccccevrvrerererernennns | crvverirenns 150,035 | ..oovveeeee 150,035 | ..ovvere 135,447 | 137,024 | oo | e 9,721 | oo [ v 9,721 | v | s 150,035 OO [V IO 431 |02/25/2032( 1FM.....
86358R  XZ  5|SASC 2002-AL1 A3 SEQ 3.45 2/25/32.......ccovvvmvvnns | veves 02/25/2013| MBS Paydown 0.17704335......... | cecceeeenerreeineenns | ceveerienns 179,936 | ..oovvvennee 179,936 | .o 162,440 | i 164,332 | s | s 12,341 | oo | s 12,341 | oo | s 179,936 IO (V1 I 1,035 |02/25/2032| 1FM.....
86358R XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32........cccovvvrvens [ s 03/25/2013| MBS Paydown 0.17439481......... [ ceccovvrvevvrrnrirerinnes | crvrivrinns 136,678 | ..o 136,678 | ... 123,388 | oo 124,825 | i | i 8,781 | covevvereririene | e 8,781 [ oo | v 136,678 IO I 0 e 1,179 | 02/25/2032| 1FM.....
86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032... 01/25/2013| MBS Paydown 0.14624893.... 28,517 IO 0 . |02/25/2032| 1FM.....
86358R  YB 7 [SASC 2002-AL1 APO PO 02/25/2032 .102/25/2013| MBS Paydown 0.14432856 21,248 0 . [ 02/25/2032| 1FM.....
86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032... 03/25/2013| MBS Paydown 0.1421089%4.... 24,559 v | 0 . |02/25/2032| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.......cccovuevrns | o 01/25/2013| MBS Paydown 0.17919377......... | cevenervnerrmeeneennee | eeverrirneenn32,016 | 32,016 | 27,918 | 0028439 | s [ e [ e (V1 I . 32,016 OO 0 | s 90 |04/25/2031| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31........ccoovevurer [ 02/25/2013| MBS Paydown 0.176422073....... [ .cccovevrerrrnrrnerinnn | ervveereninns 48,713 | oo 48,713 | oo B2478 | 83,270 [ s [ s 4163 | oo | e 4163 | oo . 48,713 IO I (V1 I 273 | 04/25/2031| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.......ccoovveverer | v 03/25/2013] MBS Paydown 0.173163219....... | ceeevevveremerncriinns | cerneernennad 57,274 | ccovvvrn. 57,274 | oo 89,944 | 50,875 | e | i 5,144 | oo | e 5,144 | oo . 57,274 v | e (VN IO 481 |04/25/2031| 1FM.....
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86359A MG 5| SASC 2003-AL1 APO 4/25/31.......coovvesrinnrirsernerins | e 01/25/2013| MBS Paydown 0.205071062 .(1,202) ] .. 40X A IO I 0 04/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31........ccvvvvniiirinirvenns [ 02/25/2013| MBS Paydown 0.20300093 .36 9,140 | oo | 0 . | 04/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31........cooivererrerinerirerins | e 03/25/2013| MBS Paydown 0.200845823 9,515 | oo [ e 0 04/25/2031| 1FM.....
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cocevv. | coree 01/28/2013| MBS Paydown 0.008593619 8 | 1,808 | .ovvereiriens [ e (V1 I 11 108/28/2032|6*.........
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cccccree | venee 02/28/2013| MBS Paydown 0.008078758 51 | s 11,914 | e | e 0 | s 73 | 08/28/2032| 6*.........
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cocevv. | curee 03/28/2013| MBS Paydown 0.007149669 91 | s 21,499 | i [ 0 08/28/2032| 6*.........
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33..........oocovvvvmrrennns [ 01/25/2013| MBS Paydown 0.125620899 163 6,471 | oo | e 0 04/25/2033| 1FM.....
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33.........ccovvvercvrners | o 02/25/2013| MBS Paydown 0.120484797 \ , 419 15,408 [ .ovovveveiiens [ e 0 04/25/2033| 1FM.....
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33.........ovvoveimrinnnns [ e 03/25/2013| MBS Paydown 0.114307883....... | cccoeeeeeremerncrirene | e 18,531 | oo 18,531 | covvveris 17,836 | oo 17,928 514 |..... 514 | e, 18,531 | oo | e 0 04/25/2033| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031..........coovvws [ vonee 01/25/2013| MBS Paydown 0.227170866....... | .....coovverererernrenns | crvverirnes 250,290 | ............ 250,290 | .....co..u.. 208,712 | oo 213,335 28,877 |..... 28,877 | .o 250,290 | ..oovvrreries [ 0 01/25/2031| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031........cccovvves [ vonce 02/25/2013| MBS Paydown 0.224317829....... | ccccovvvrnerrereneinns | ceverienns 190,455 | ...cccveeeee 190,455 | c.ovvveneee 158,818 | coovvvrne 162,335 | .o | e 20,397 | oo | e 20,397 | oo | s 190,455 | .coovvvvvcinens | e 0 01/25/2031| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031..........ccouuws [ vonee 03/25/2013| MBS Paydown 0.222318899 281 |..... 281 | o | e 133,449 | .o [ 0 01/25/2031| 1FM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccoverererers [ vonee 01/25/2013| MBS Paydown 0.21172139 130 |..... 130 43,902 0 . |01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccoovevvrerees [ e 02/25/2013| MBS Paydown 0.208626809 343 |..... 343 51,735 | o [ e 0 01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......cccrvvrvrrerns | coree 03/25/2013| MBS Paydown 0.20573058......... : , 479 | ... A79 | e 48,419 | .o | e 0 01/25/2031| 1AM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035........cccnee | venee 01/25/2013| MBS Paydown 0.239430314....... | ccccevevrnerreeeneeins | crvverienns 343,599 | .o 343,599 | .ccoonnee 341,665 | ............ 342,256 | ..oovocrieciiens | e 99 | oo [ e 99 | o | s 343,599 | ..o [ 0 03/25/2035| 1FM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035.............. | ..... 02/25/2013| MBS Paydown 0.178676539....... | ..cccovvverirerinnians | crverirs 235,968 | ........... 235,968 | ........... 234,639 | ..o 235,045 378 | ... 378 | 235,968 [ ..oovrvervires | e 0 03/25/2035| 1FM.....
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035.............. | c.... 03/25/2013| MBS Paydown 0.151554635 290 |..... 290 | cvooerveerrienns | e 105,341 | oo | e 0 03/25/2035| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34........ccevvs | corne 01/25/2013| MBS Paydown 0.318018053....... | ccccooeeernevmerneeernee | eenrerseenn 20,008 | i 20,008 | voovirrinrnn 16,855 | ovvreeneenn 18,073 | s [ e [ e 0 20,006 0 05/25/2034( 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34.........cccce. | vonee 02/25/2013| MBS Paydown 0.313343401........ | ccccovvvverenerivenrene | covvrriennenc2,072 | i 42,072 | 35,446 | 038,005 | oo | i 81 [ [ e 81 L0 7 IR I 0 05/25/2034| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34........cccoves | corne 03/25/2013| MBS Paydown 0.310466621 119 |..... 119 [ 25,891 | oo [ e 0 05/25/2034| 1FM.....
86359F AB  8|SASC 2006-S2 A2 SEQ 5.50 6/25/36...........cccooueveres | e 01/25/2013| MBS Paydown 0.721448698....... [ ...cccovervvrvrrerinne | vervrrrnnenen 13,4068 | v 13,406 | oo 10,423 | 3,033 | i | v 6,810 | v | e 6,810 | .o 13,406 | .oovvrviiens [ e 0 06/25/2036| 1FM.....
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36...........ccccovurerens | vevee 02/25/2013| MBS Paydown 0.714165675....... | ..ccccovuvvrvrverinns | vererrennen 12,745 | 12,745 | 09,909 | 2,884 | e | e 6,643 | .o | e 6,643 | ..o 12,745 | oo | e 0 06/25/2036| 1FM.....
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/3..........ocoviverens | veree 03/25/2013| MBS Paydown 0.70866021......... [ ..ccoevrerevrnerernnes | cervereenen 9,635 | i 9,635 | v 7,491 | 2,180 | s | s 4,190 | e [ e 4,190 9,635 | oo | s 0 06/25/2036( 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 01/25/2013| MBS Paydown 0.25262809 104 |..... 104 52,668 | ..oovvvereerries | 0 09/25/2045| 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 02/25/2013| MBS Paydown 0.25149392........ 134 |..... 134 [ 34,456 | .o [ 0 | v 30 |09/25/2045| 1FM.....
86359 NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 03/25/2013| MBS Paydown 0.24976163......... 52,627 | .coovvrieerenrrs | o (V1 I 67 |09/25/2045| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036............c.. | ceree 01/25/2013| MBS Paydown 0.5434904........... | ccccoovvonrrircrrnernee | vvverenen 144,396 | 144,396 | 102,521 | e 104,975 | s | iveeeeeenBT5 [ | evrrieieeennB75 [ | v 144,396 | ..oovvvriereens | o (VN IO 44 |03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........cccceo | coree 02/25/2013| MBS Paydown 0.53440917......... | ccccoevvereernererinnns | crvnnenn 145,300 | ... 145,300 | ... 103,163 | oo 105,632 | oo | e 1,495 | s [ e 1,495 | i | v 145,300 | .coooverervieens [ e 0 03/25/2036| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccoc0. | venee 03/25/2013| MBS Paydown 0.52970244 75,308 0 03/25/2036| 1FM.....
86360B AJ  7|SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 01/25/2013| MBS Paydown 0.41409478 50,118 | oo [ 0 05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 01/25/2013| Pass-Through LOSS..........cecvverer | covererrenmeineinneiees | eevmnenneinernnnennnes | eonrrinneeen 18,938 | it 15,197 | s | e [ e [ e (VI SSUUUOUUURTOR VUUPTORPUPRURPTURPOR VUURPOURPPORPRRTY SVOROROPOY 215 | v, 215 | oo 83 |05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 02/25/2013| MBS Paydown 0.41044987......... | ccccovvvverrnrverinns | veerreeeen,203 | 27,203 | 021,830 | 029,200 | oo | e (L3 [T I (2] [ 27,203 | oo [ [V I 239 |05/25/2036 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 02/25/2013| Pass-Through LOSS........cccucveeeer | coverneeenmermeninenennee | weevnernnernernenennees | eevnennneensen, 287 | i 20 | e | cevvnenineniineins | e [ e (V1 SUUUOOURTOR UTRTORORRTURPUROIR IVPUPRORRTRRTO PO (V1 IO 81 |05/25/2036| 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 03/25/2013| MBS Paydown 0.40254994......... | ccccoeveerrernriinerrene | voverrnnncee T2TAT | el T2TAT | 058,379 | 083,287 | s | e 6,527 | ivvrirrernriene | e 6,527 7N (Y (N IR 0 05/25/2036 3FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 03/25/2013| Pass-Through Loss.... (0 [ USRS USRI RPN DU 0 05/25/2036| 3FM.....
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863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037.......c.ccoveens | vonee 03/25/2013| MBS Paydown 0.25361947......... | ceeereeeeeemerineriinns | cerneeineinns 73,641 | v, 73,641 | i, 69,591 | .ovvvrrenne 69,591 | oo | e Y3 [T (S T4 | e, 73,641 | [ e (V1 IO 17 |06/25/2037(1Z........
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037.... 01/25/2013| MBS Paydown 0.284703546....... [ ..cccocrvrvevrnrrerinnn | corverernnnn6,884 | 6,884 | civiii6,333 | e 6,493 | i | e 22 [ [ e 22 6,884 | .o | 0 3 |11/25/2037| 1FM.....
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037. . | 02/25/2013 MBS Paydown 0.279560516.. 124 |..... 124 23,375 0 11/25/2037| 1FM......
863650 AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037.... 03/25/2013| MBS Paydown 0.273763643 24239 | ... . 216 |..... 216 26,347 | oo [ s 0 11/25/2037| 1FM.....
872162 AH  5|TAL2011-2A AABS 4.315/20/2026...........cccovurrerres | v 01/20/2013| MBS Paydown 0.833333333....... | cccooerenrrverrerernee | vvrrrenenn 133,333 | 0010 133,333 | e 134,664 | ............ 134,576 | .o [ e (V221 ORI I (V) [T IO 133,333 | oo [ [V I 527 |05/20/2026| 1FE......
872162 AH  5|TAL2011-2A A ABS 4.315/20/12026...........ccoovvvrrererns [ e 02/20/2013| MBS Paydown 0.825.........ccccceve | voverrerermernerireeernee | wenernnnnn 133,333 | 1000 133,333 | e 134,664 | .........c.. 134,576 | oo [ e (72) | o | e (] [T 133,333 | oo [ e 0 | v 990 |05/20/2026| 1FE......
872162 AH  5|TAL2011-2A AABS 4.315/20/2026............cocovrvvres | vevee 03/20/2013| MBS Paydown 0.816666667....... [ ...ccocvevrvrvvrerinnes | crrvrenrnn 133,333 | 1 133,333 | e 134,664 | ......c..... 134,576 | oo | e (24 ) [N IR (14 ) [ R 133,333 | oo [ (1 I 1,437 | 05/20/2026| 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027..........cocvorerermeenes [ v 01/20/2013| MBS Paydown 0.933333333....... | ccccovrvnerrererveenne | cerrerrenrn66,667 | i 66,667 | oo 66,641 | ...ccoovvvn. 66,642 A L 66,667 | ...cvererien [ e [V IO 214 |05/20/2027| 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027.........ccovvrerevrnes | veree 02/20/2013| MBS Paydown 0.925...........cccoce [ orerermirvcrnrnerinns | vrvererennen.86,667 | i .66,667 | oo 66,641 | ..oooovrenen 66,642 ORI L 66,667 | ..oocvverirnrins [ cenne 0 05/20/2027| 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027.........covvvrerermrenes | v 03/20/2013| MBS Paydown 0.916666667....... | .....cccoovvrerervernns | vrrererrerrn86,667 | coveiriern 66,667 | oo 66,641 | ....c.ooucn. 66,642 T L2 66,667 | ...ccovrvrren [ 0 05/20/2027| 1FE......
87305N AV O[TTX CO 5.453 01/02/22........ovverrveerenrineeieeiseniannes | veves 01/02/2013| Sinking Fund Redemption 100.0. | ....cccovvrvevnerrene | e 323,821 | e 323,821 | oo 323,821 | oo 319,409 (9] ... ((C) ] ST KV 7. I I B 0 01/02/2022(1...........
87305N AW  8|TTX CO A25.503 01/02/2022 01/02/2013| Sinking Fund Redemption 100.0. | .... (8)] ... (8) 69,410 | .ovvvervrrens [ s 0 01/02/2022(1...........
87407P AA  8|TAL 2013-1A A ABS 2.83 02/22/2038 .103/20/2013| MBS Paydown 0.991666667.. 20 0 66,667 0 02/22/2038
87819# AA  2|TD BKMIAMI CTL 3.79 1/15/2038........cccomurrrerirerirns | veres 02/15/2013| Paydown 100.0.......cccevvrrernncns Mo (1) (XY TN IR IO 0 01/15/20384Z........
87819%# AA  2|TD BKMIAMI CTL 3.79 1/15/2038.......cocovvvvvivvrernns [ s 03/15/2013| Paydown 100.0.........cvvvvrvermniiens [ orrnnrernnnerennens [ vvvvernnenennn8,493 | i, 6,493 | oo 6,493 | .o 6,493 M (1) - 6,493 | .oovviviiiinns | (01 I 31 [01/15/2038| 4Z........
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035.........cccoce. | . 01/25/2013| MBS Paydown 0.072961292....... | ..ccocovrnermrrerinns | vrvrerennen30,725 | o 30,725 | o 24619 | oo 25,366 | ..oocrerrircniins | e 34 | s [ e 34 | s 30,725 | oo [ (V1 IO 25 |10/25/2035
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035.........ccoovee | vevee 02/25/2013| MBS Paydown 0.07274125......... [ cccovererrvrncrerinens [ vevirirnnnenn8,601 | i, 6,601 | oo 5,289 | .o 5,450 [ .vvoveereriinns | e 29 [ [ v 29 [ 6,601 | oo | e (V1 I 11 |10/25/2035
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035............c... | ... 03/25/2013| MBS Paydown 0.072629962....... 3,339 2,675 | oo 2,756 | covveeeeerieeens | v 20 [ oo | e 20 [ o 3,339 | oo | oo 0 8 [10/25/2035
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.............. | ..... 01/25/2013| MBS Paydown 0.05693664......... | ...ccccovrreermrrerinns | vevrerenne.53,249 | L 53,249 | oo 39,205 | .ovvrrrnnne A8 | s | e 147 | s | v 11147 | 53,249 | ..o [ e (V1 IOV 42 110/25/2034
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034............. |..... 02/25/2013| MBS Paydown 0.056526954....... | .c.ovvevrvververrene | covnrriennen 12,2971 | 12,291 | 9,049 | 9491 | s | v 35 [ [ e 35 | 12,291 [ [ (VN ISP 20 | 10/25/2034
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.. 03/25/2013| MBS Paydown 0.056101717....... [ .cccovvvereernererinns | vervrnreneee 12,787 | et 12,757 | 009,392 | 9,857 | i | e T | e [ v 71 12,757 [ o | e 0 10/25/2034
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036. .101/25/2013| MBS Paydown 0.245590209....... | .cccovvrvrvneinnerans | vrvvrnreeens 13,722 | 13,722 | i 13,311 | 013,388 | s [ [ 0 13,722 0 08/25/2036
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036. 02/25/2013| MBS Paydown 0.244140542 T 5 8,698 | .o | e 0 08/25/2036
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. | ... 03/25/2013| MBS Paydown 0.242243238....... [ .cccoovevevevererinns | vevriennen 11,384 | 11,384 | 11,042 | 11106 | i | e 13 | e | e, 13 | s 11,384 | oo | s 0 08/25/2036
88156P AY  7|TMTS 2006-7 2A2 SEQ FLT 08/25/2037........ccccouvve [ v 01/25/2013| MBS Paydown 0.6445425........... | cccovvevvrvvirivcrrene | e 318,263 | i, 318,263 | ............ 245,063 | ............ 249,774 | oo | s 24,165 | v | e 24,165 | ..o | e 318,263 | .oovvvervrres | e [V I 101 | 08/25/2037
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037........ccocovvree | curee 02/25/2013| MBS Paydown 0.637974526....... [ ..cccoovervvrvrrerinn | cvvrenn 118,224 | i 118,224 | ..o 91,032 | oo 92,782 | oo | e 1169 | oo | e 1,169 [ oo [ e (1722 S R (U IO 75 | 08/25/2037
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037.........ccccccuvee [ vonee 03/25/2013| MBS Paydown 0.633215838....... [ ..ccocrvrvrrenrreriens | vrvvrererrenn85,656 | oo 85,656 | ..ooonenee 65,955 | ..oooovrinen 67,224 | ..o | e 1,185 | v | v 1185 | e 85,656 | ...ocverirrienn [ s 0 | v 80 | 08/25/2037
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 01/25/2013| MBS Paydown 0.917007082....... | ..ccccovurvvrvrrerinn | crrrrenrn 127,737 | o 127,737 | o 66,423 | ..ocoovnvne 72,377 52,089 |..... 52,089 | ..oorrverrers | s 127,737 | oo | e 0 | v 54 |08/25/2038
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 02/25/2013| MBS Paydown 0.908913004....... [ ..ccocomrvrreerrerinns | vevrerennens53,208 | o 53,208 | ..o 27,668 | ..oocoonnene 30,149 | oo | e 19,841 | oo | e 19,841 | oo 53,208 | ..ovvrreriinnins [ cenne (V1 IOV 46 |08/25/2038
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ [ ..... 03/25/2013| MBS Paydown 0.90114787......... [ ceccoervrervrnrrverinnns | vervverennns51,048 | oo, 51,046 | oo 26,544 | oo 28,923 | oo | e 18,923 | oo | s 18,923 | .o 51,046 | .vvvvrvires [ s (1 I 64 |08/25/2038
88163V AC 3| TEVA PHARMACEUT 5.55 02/01/2016... 03/22/2013| Make Whole Call 114.151........... | coceveervevirerrecernes | 000..15,996,276 | .......14,000,000 | .......13,725,930 | .......13,896,359 |.....ccormvwrmurrs | w0 103,641 | oo | 103,641 [ s [ e 14,000,000 | ...coovrvnrrnnee ..1,996,276 |..1,996,276 02/01/2016
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 . 101/15/2013| MBS Paydown 0.841666667.. 137,917 0 06/15/2026
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.... . 102/15/2013| MBS Paydown 0.833333334 137,917 AT | e | s 0 06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.............coecceu. R.. | 03/15/2013| MBS Paydown 0.825...........ccccce. [ eomrermmerneermenannnns | cvrerenne 137,917 | i 137,917 | oo 140,115 | 140,052 [ oo | verieneennn(98) | e [ ervirriineieenn(98) [ o | s 137,917 | oo | e 0 06/15/2026| 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 ........ocovvvevenrs | veree 01/15/2013| MBS Paydown 0.925...........cccooee [ worverimrnnrnnvnrinnns | vvvvrerenenen 79,000 | coviirinnns 75,000 Y0V IS 0 04/15/2027| 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027........vvvorevernes | o 02/15/2013| MBS Paydown 0.916666667 ....... | .....ccceovrrverrncernee | cerererrneena 75,000 | coviiirniinns 75,000 75,000 | coovvererren [ s 0 | v 526 |04/15/2027| 1FE......
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883145 AN  4|TMCL 2012-1A A ABS 4.21 04/15/2027.......cvvvoreverncs | e 03/15/2013| MBS Paydown 0.908333333 0 (V1 I . 75,000 IO 0 04/15/2027| 1FE......
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043.... 01/25/2013| MBS Paydown 0.15087907......... [ .ccrevvevrvervrrerinnns | crvvreen 124,654 | i 124,654 | ......105,333 | i 105,775 | e | e (1,010) [ o [ v (1,010) [ oo | v 124,654 v | 0 09/25/2043| 1FM.....
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043. .102/25/2013| MBS Paydown 0.14816114 617 | ... 617 75,882 0 09/25/2043| 1FM.....
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043.... 03/25/2013| MBS Paydown 0.14546202.... 803 |..... 803 75,357 IO 0 09/25/2043| 1FM.....
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46..........ccccovvrevurer | verer 01/25/2013| MBS Paydown 0.23809991......... | ceceeereemrrverirerernee | wvrrrene 114,370 | i 114,370 | et 75,770 | 020,868 | s [ v [ (V1 PRI ISR 113,411 v | e 959 959 10/25/2046| 5FM.....
88522R  AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46..........ccocvvrereres [ e 02/25/2013| MBS Paydown 0.23478962......... | ccccoueeeevernerireeernee | cevreersernc86,208 | coiiirrein66,208 | 1o 83,881 | o 12,080 | oo [ e [ e (V1 I . 66,206 OO I (VN IO 890 |10/25/2046(5FM.....
88522R  AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46...........coovvrvvrns | s 03/25/2013| MBS Paydown 0.233280219....... | cccoovvenrrivervenrnns | eeerrennnn30,188 | 130,188 | 1iiiiri020,000 | e 5,508 | oo [ e [ (V1 I . 30,188 IO I (1 I 548 | 10/25/2046| 5FM.....
893830 BC 2| TRANSOCEAN INC 3.80 10/15/2022.........cccourvmeve | e 01/24/2013| DEUTSCHE BANK........cccovvrvnnee 244 | ... 284 | | s 4,966,636 | ......oocrrvrire | crrne 90,714 | ... 90,714 | ...... 71,778 | 10/15/2022| 2FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........ccocrvreens | corne 01/16/2013| MBS Paydown 0.87462023......... (5) ] ... ()] [ . 54,761 v [ (V1 I 304 | 11/16/2039| 1FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........ccccevevres [ v 02/16/2013| MBS Paydown 0.87117295......... | cccccoervvverrerrerernns | vvernerenc55,156 | 055,156 | 056,363 | iviirnn56,325 | o | e (] [T I (L] - . 55,156 IO I [V I 612 |11/16/2039| 1FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.........cccrvevnes [ e 03/16/2013| MBS Paydown 0.867682303....... | ..cccocrnernerrncernee | eevrersernn55,850 | ciiiieiern55,850 | i 57,072 | i 57,033 | i | e [PZ ) [T I (PZ ) I— . 55,850 S 0 11/16/2039| 1FE......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040 01/16/2013| MBS Paydown 0.921760445 39,158 IO I 0 10/16/2040
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040. .102/16/2013| MBS Paydown 0.918478878.. 39,379 0 10/16/2040
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040 03/16/2013| MBS Paydown 0.915178478 39,605 o 0 10/16/2040
89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/2027.........cc0ovvvernnee R.. [ 01/14/2013| MBS Paydown 0.933333334 58,333 O (1 I 205 | 05/14/2027| 1FE......
89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/2027.........ccoovvvrnncn. R.. |02/14/2013| MBS Paydown 0.925.................. 58,333 | [V 409 | 05/14/2027| 1FE......
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027..........cocovvvernnee R.. | 03/14/2013| MBS Paydown 0.916666666 58,333 v | 0 v 614 | 05/14/2027| 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.......vvvvvvrics [ e 01/15/2013| MBS Paydown 0.819626912....... | .cccovrervrrverreeernee | vvrerenenn 106,296 | o 106,296 | o.vrrr 106,296 | vvvrrei 108,296 | oo | cvverervcrininines v | vervnreinenineen0 [ [ o 106,296 v | [V I 387 |07/15/2041| 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41.....coovvvvvvraes [ 02/15/2013| MBS Paydown 0.809926718....... | .cccooeeermeenerrneernee | wrnerrnenn 106,702 | i 106,702 | 1o 106,702 | e 106,702 | o | evvenerieenenna(0) [ | e (0) s | e 106,702 IO (V1 I 777 |07/15/2041( 1FE......
89690E AA 5| TRMF 2011-1A ATA ABS 4.37 07/15/41.......ovvvvvvaes [ 03/15/2013| MBS Paydown 0.800184486....... | ....ccoooverereremennns | wrverienns 107,165 | .oocveeeee 107,165 | ..oovvvveee 107,165 | ..ovvvenee 107,165 | oo [ ervrrivencnace(0) | o [ verrnriineneacn(0) | oo | e 107,165 OO (V1 I 1,171 |07/15/2041| 1FE......
90261X EM  0|UBS AG STAMFORD 5.875 12/20/2017... 02/22/2013| Cash Tender 120.237........cocoveee | vovernerrnrenernnenirnee | ovevnn 4,189,000 | ......... 4,189,000 | ......... 4,183,973 | ......... 4,186,140 | ..coovieviiviinns | w2860 | o [ 2,860 | | 4,189,000 IO 0| s 42,385 |12/20/2017| 1FE......
90261X GD  8|UBS AG STAMFORD 4.875 08/04/20... .102/22/2013| Cash Tender 116.532.... . 2,666,070 12,288,000 .12,762,476 12,670,373 | oo | eereeneea(d,303) [ | e (4,303) [ [ e 12,666,070 0. 329,472 |08/04/2020
90332U AE  3|US AIRWAYS PASS-THR 991A 8.36 01/20/19. 01/20/2013| Sinking Fund Redemption 100.0. | .....cccoevvverrmrernee | ceerrrrnen 11,999 | s 11,999 | oo 12,268 | ..oovvvenee, 11,999 11,999 S [V I 502 |01/20/2019
907833 AE 7| UNION PACIFIC RR 6.7 02/23/19.......ccccomvvrrmriscianns [ e 02/23/2013| Sinking Fund Redemption 100.0. | .....ccccouvvvnernnernes | veirernen.60,814 | i 60,814 | .cocvvrnee. 58,543 | .ovvrrneenne 59,884 | ..o | v A3 [ | e A3 [ . 60,814 OO IO 0 2,037 |02/23/2019
90783T AA  8|UNP CO 2004 TRST 04-1 5.404 07/02/2025............. |..... 01/02/2013| Sinking Fund Redemption 100.0. | ......ccccoovverrmrrnes | veverrrrnerrn61,083 | o 61,083 | oo 61,083 | ..ocvorunne 61,083 | oo | e | e (V1 T . 61,083 IO I (V1 I 1,650 {07/02/2025
90783X AA 9| UNION PACIFIC RR 6.176 01/02/31........ccocrmurrerrne [ v 01/02/2013| Sinking Fund Redemption 100.0. | .....cccovvrvevrerrnne | v 114,746 | e, 114,746 | .o 114,746 | ..o 114,727 0 (V1 PRI ISP 114,746 IO 0 3,543 [01/02/2031
909287 AA 2| UAL 2007 PT TRUST 6.636 07/02/22...........cccovvrurere | vevee 01/02/2013| Sinking Fund Redemption 100.0. | .......ccccovrerrerrvns | vrrvrrrnrnn86,632 | oo 66,632 | ..o 63,787 | ovvvrinn 64,189 JOVPS I . 66,632 OO IO 0 2,211 |07/02/2022
918200 AB 6 |VFH PARENT LLC TL L+600 07/08/16.........cocvoevernes | vever 02/05/2013| Paydown 100.0........cccvermrvemeeens | oerernrrienirenerseeins | creverireens 800,658 | ............ 800,658 | ............ 788,648 | .......... 791,048 | oo | e 9,610 | oo [ v 9,610 | .oveurvrcrirs . 800,658 OO 0 . 15,120 |07/08/2016
92849T AJ  7|VITERRA INC 5.95 08/01/20......cccncerrrirrrrerernerrenes ... | 01/10/2013| CONSENt FEE.......ovvvrrereerrrereins [ et | eereerereens 37,500 | covoueererierineinens [ errerrineiiesineeenes [ e e | e | o (V1 I . 37,500 IO (V1 I 08/01/2020
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. | ..... 01/25/2013| MBS Paydown 0.054313568....... [ .ccovvvervrvrererinnes | corvrvrrenns 325,246 | ............ 325,246 | ............ 312,033 | i 316,863 [ .ovvvervrrvciren | e 174 | e | i 1714 [ . 325,246 SO (VI I 669 |10/25/2035
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. | ..... 02/25/2013| MBS Paydown 0.050665863.. 581 |..... 581 ...145,908 IO 0 10/25/2035
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035. .103/25/2013| MBS Paydown 0.04449178......... | cccoovvvvevvnriinnians | v 246,963 | ........... 246,963 | ............236,930 | ...........240,598 | .....ccccovouuee | wovvrnns 1,805 246,963 0 10/25/2035
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 01/25/2013| MBS Paydown 0.386035234.. . cevrereneeneen 13383 | e [ | 10,122 S 0 | v 10 |01/25/2046
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 02/25/2013| MBS Paydown 0.38435218......... ] 4 | . 10,098 OO (V1 IO 21 |01/25/2046
92925C CC 4 |[WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 03/25/2013| MBS Paydown 0.383317965....... [ .ccvvrervrnvernniens | vvrvvereienns 6,205 | .oooovrrinens (510 5,011 | oo 4,526 | L/ 6,205 IO I (V1 I 19 | 01/25/2046
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 01/25/2013| MBS Paydown 0.450148605....... | ..ccvvvvvrenerrnerirnne | corneerneinns 79,916 | covvvrens 79,916 | covvvvrnens 63,733 | v 70,959 | .oovvveevieeiiens | e 10,216 | covvovveverrerns | e 10,216 | covvovrvecris . 79,916 v | e 0 | v 328 |02/25/2037




Statement as of March 31, 2013 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

156030

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)
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 01/25/2013| Pass-Through LOSS........cccucveerer | coverneeenmernenneeinnee | eeevmerensernerinnnennees | eernernneensen 839 | it 1887 | e | cevvneriieniineins [ e [ e (V1 I IO (V1 IOV 40 |02/25/2037| 1FM.....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37 02/25/2013| MBS Paydown 0.443856512.. 799 ... 799 34,247 O 0 02/25/2037| 1FM.....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37. .| 02/25/2013| Pass-Through Loss.... 0 0 02/25/2037| 1FM.....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37 03/25/2013| MBS Paydown 0.441234476.. el ceeernenenn 13,885 [ [ (48) | oo | e 48)].... 10,977 v [ 0 . 02/25/2037| 1FM.....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 03/25/2013| Pass-Through LOSS..........cccvveres | voreeneremmrnerinenirnee | ceevnnvnsnrnernennnees | cevverrerernnn,298 | 5,020 | oo | e [ e [ e (V1 I IO 0 | s 78 |02/25/2037| 1FM.....
92935H AA  7[WCP 2010-1 A4.141 11/15/2015......ccovvvrerrerrnerns | veeer 01/15/2013| Sinking Fund Redemption 100.0. | .....ccvvvverrnerirnne | cernevrveinns 76,393 | oo 76,393 | oo 76,202 | cooverrrnene 76,326 00 I I IS . 76,393 v | (V1 IO 265 |11/15/2015( 1FE......
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015......cocovvvrervrrrernrnns [ s 02/15/2013| Sinking Fund Redemption 100.0. | .......coccevrvrrrrrinis | vrvrvereriens 82,929 | .o 82,929 | oo 82,722 | v, 82,856 IO TN K IR . 82,929 SO (1 I 576 | 11/15/2015| 1FE......
92935H AA  7[WCP 2010-1 A4.141 11/15/2015.......ccoovvvrcrrnrrrerns | veeer 03/15/2013| Sinking Fund Redemption 100.0. | .....ccovvvvevnerirene | corverriennns 73,320 | v 73,320 | oo 73,137 | v 73,256 TN L . 73,320 v | e [V I 509 |11/15/2015( 1FE......
93114K AG 8| WAL-MART STORES 8.8 12/30/14........cccconvvemmernnrr [ e 01/01/2013| Paydown 100.0........cvcuverrerreirns | oereerereenieeiseinns | ceveerienes 157,400 | ..oocveneee 157,400 | c.oovvvnneee 188,330 | coovrerne 161,288 | oo [ v | oo (V1 ORI ISP 157,400 IO (V1 I 6,926 | 12/30/2014| 1FE......
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18........ccccevvws [ venee 01/25/2013| MBS Paydown 0.212011851........ [ ccccovvvrerrrmnrerinn | cvrrveirerrnnenn 9,008 | i 9,088 | covviierrnn0n8,839 | i 8,978 | i | e | e (V1 I 9,066 IO I 0 | s 38 |03/25/2018| 1FM.....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18........ocvevvee | evee 02/25/2013| MBS Paydown 0.201521231........ [ .cccovvrervcrnererinns | vevevrrnneen 14,897 | i 14,897 | 14,524 | i 1AT53 | e | e T | s [ v T | s . 14,897 OO 0 03/25/2018| 1FM.....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18........cccccuvws [ vonee 03/25/2013| MBS Paydown 0.185154798 133 |..... 133 23,240 IO I 0 03/25/2018| 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033. .101/25/2013| MBS Paydown 0.067333615.. 124 0 . |03/25/2033| 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033. 02/25/2013| MBS Paydown 0.066835832 124 IO 0 . |03/25/2033| 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033........cccovvvrvrneres | veree 03/25/2013| MBS Paydown 0.062553129....... [ .cccoveverrnrnvrnnnens | vvvvnrnnennnd 1,071 | i, 1,071 685 | ....... 648 171 | ... 171 | s 1,071 IO I (01 O 03/25/2033| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 01/25/2013| MBS Paydown 0.202531242....... [ .cccoovrermrvcrerinens [ cvvrerrinnnenn 8,083 | o, 8,063 | .ooverrrinnn 6,370 | covrrrernne 6,655 | .vvrvererirines [ erereieriieiinnns [ s (V1 I 8,063 IO I 0 5 |07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 01/25/2013| Pass-Through LOSS............cveerer | vovreneereeiinneinninns | ceveeneieesississinnee | ceseisissins 7,035 | oo 5,558 | v | e [ e | e (V1 I IO 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .... 02/25/2013| MBS Paydown 0.20118418......... | cceeveeeervmerncrirens | vereererneeienens 432 | s 432 | 341 | 2,375 | oo | e [ (1 I 432 OO 0 1 (07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 02/25/2013| Pass-Through LOSS........cccvveres | rorreeeerneerneeineisans | seveesernesiesenensnne | ceenseessseanas 4,956 | cooorrierinns 3,915 | e | v [ e | e (V1 I IO 0 7 |07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .... 03/25/2013| MBS Paydown 0.199637876....... | ..c.covvvvrrrerirerenes | vevvirirneiinns 2,718 | oo 2,718 | v 2,147 | e 2,727 | oo | e [ e (V1 I 2,718 OO 0 5 |07/25/2036( 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 03/25/2013| Pass-Through LOSS.........c.cevereees | covrvnersnersseinneesnns | seevserneriesenesnnnns | eeeneessnsis 3,467 | e 2,739 | oo | e [ e | e (V1 [T v | e 0 7 |07/25/2036( 1FM.....
WELLS FARGO BROKERAGE
94974B  FJ 4| WELLS FARGO CO 3.45 02/13/2023........cccocvermvernee [ v 03/25/2013| SERVICES | | v 2,026,240 | ......... 2,000,000 | ......... 1,998,820 | ......... 1,998,820 [ ...oovvvvvrrreres | corrvrirrerinns 12 | e | s 12 | e | s 1,998,832 [ ..ovvovviicene | v 27,408 | ... 27,408 | ........ 8,625 |02/13/2023| 1FE......
94980G AR 2| WFHET 2004-2 M4 MEZ FLT 5/25/2034.........cccouvvenes | cevee 02/25/2013| MBS Paydown 0.389833002....... | ccccuerereererieeernee | ceermerisersneriieninees [ cernenineesnssssnssnenes | eveeeseesensonseneess | eerneeenn 212,288 | v [ v [ e (V1 I IO (V1 I 10/25/2034| 1FM.....
949837 BQ  0|WFMBS 2007-10 1A39 PT INV 7/25/2037.... 01/25/2013| MBS Paydown 0.39945664......... [ ..ccoorvrerrnrveinns | veerrnneee52,373 | 052,373 | 056,432 | 1iii00036,054 | oo | e | e 0 52,373 IO I 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037. .102/25/2013| MBS Paydown 0.39404219......... | ccccovevrnevrernncrnes | vvvrernenn36,096 | i 36,096 | 138,894 | i 24,849 | s [ e [ 0 36,096 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037.... 03/25/2013| MBS Paydown 0.38572806......... | .cccocvenrvverrerrnns | eevernennenc 53,001 | 53,001 | it 57,108 | 038,156 | s [ e [ 0 53,001 O 0 07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........ccoccees | e 03/25/2013| Pass-Through LOSS.........c.cvuevees [ corerermrennirnnireiinnes | rernrrenenisneinninns | cvvnernnnnnsn g2 | vvivriierinncnn 2,815 | oo | s | evvenneneiininns | veene (V1 T S 0 07/25/2037| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ... 01/25/2013| MBS Paydown 0.39075325......... | cecceeeermeemerneeinnee | eererrerneenn 36,463 | 36,463 | 27,894 | i 28,737 | s [ e [ e (V1 I . 36,463 IO (V1 IO 80 |03/25/2036| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 02/25/2013| MBS Paydown 0.38725487......... | ccccovevverineriverrene | cevvrrienrni28,683 | iiirirrnnn28,683 | i 21,943 | ciii0022,606 | s [ i 85 | .o [ e 85 [ . 28,683 S (U 126 |03/25/2036| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 03/25/2013| MBS Paydown 0.38466627......... 116 |..... L[ . 21,224 IO 0 | v 140 | 03/25/2036| 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036................. | ... 01/25/2013| MBS Paydown 0.10251261......... [ ccccovvrvrrevrvvrerinn | corvererenenn 8,448 | i 8,446 | civiii08,256 | 008,360 | oo | e L TR ISP T | 8,446 O 0 | v 39 [03/25/2036| 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036.............c... | ... 02/25/2013| MBS Paydown 0.09194192......... | ceceverevvrrverrerrnne | wvvrverreernnn8,245 | 8,245 | 8,080 | v 8,162 | s | i 22 | s | e, 22 | s 8,245 OO 0 | s 76 |03/25/2036| 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036...........cccre | . 03/25/2013| MBS Paydown 0.0837781........... | coeevereeneermernennnns | eevrnerrnneersn8,368 | 8,368 | viiiirn08,225 | 6,303 | e | i LT [T IS 18 | e 6,368 S (V1 IOV 88 |03/25/2036| 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036...........cccoovvrvmrrer | covee 01/25/2013| MBS Paydown 0.23334949.... 10,764 IO I 0 . | 03/25/2036| 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036.. .102/25/2013| MBS Paydown 0.23033848 2,250 0 . | 03/25/2036] 1FM.....
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94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036............cocrvrrrerer | vevee 03/25/2013| MBS Paydown 0.22607214 INEY A IO I 0 03/25/2036( 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 01/25/2013| MBS Paydown 0.25175893 71,730 | [ e 0 03/25/2036| 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 02/25/2013| MBS Paydown 0.247451............. | coeeveeernevnerreeennee | wrrerenenn 103,390 | i 103,390 [ oo 91,630 | ivireci90,806 | oo | wveeneeene30 [ | 30 [ | v 103,390 | .ovoovvvrerrnns [ eeree 0 03/25/2036| 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 03/25/2013| MBS Paydown 0.24161321......... [ cccovevverververerinn | crrereeen 140,107 | i 140,107 | e 124170 | 122,782 | e | e 5,436 | s [ e 5,436 | i | v 140,107 | ovvvercvvieens [ e 0 03/25/2036( 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.........ccccevurer [ v 01/25/2013| MBS Paydown 0.24797931 78,574 | oo [ s (V1 I 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.......c.ccccmmurer | e 02/25/2013| MBS Paydown 0.23446387......... | ccccoveververnerinernnns | wovvernnnn. 144,000 | oo 144,000 | coovreees 115,650 | o T1LATS [ | 814 | s [ e84 | | s 144,000 | .oooovverereens [ oo (V1 IR 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037........ccccvvcreres | vevee 03/25/2013| MBS Paydown 0.22287562......... [ .cccovvverrvevrrerinnns | crrvrerrn 123,467 | i 123,467 LA23467 | [ 0 12/28/2037| 1FM.....
94986M AA  0[WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 01/25/2013| MBS Paydown 0.34073002......... [ .cccoevrerevremrerinn | crverennn 193,828 | i 193,828 ..193,828 | .o [ 0 01/25/2038| 3FM.....
94986M AA  0[WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 02/25/2013| MBS Paydown 0.33722375......... [ ccccoerivreeeermrveriens | evvrerenenenn 10,125 | i 70,125 70,125 | oo [ 0 01/25/2038| 3FM.....
94986M AA 0 [WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 03/25/2013| MBS Paydown 0.33178145......... | ccccovevverinerivcrrene | wvrennn.. 108,846 | oo, 108,846 | ... 109,458 | ooireer 109,167 [ oo | e (16) | e [ eevvrireiceenn(16) [ e | s 108,846 | ...coovvvvrerns [ o 0 01/25/2038| 3FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........cccovvee | evee 01/25/2013| MBS Paydown 0.04760085......... [ ..ccocomrerreerrereens | cevvrerenenenn 24,118 | i 24,118 24,118 | o [ e 0 09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........c.cccocv [ onee 02/25/2013| MBS Paydown 0.0449974 41,652 | oo | e 0 09/25/2033( 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2038..........cccoovee | e 03/25/2013| MBS Paydown 0.04311316 30,148 0 09/25/2033| 1FM.....
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ..... 01/15/2013| Paydown 100.0.................. 13,495 | oo | e 0 12/15/2018| 1...........
95259 AA 2 |WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ..... 02/15/2013| Paydown 100.0.........evrerreerinnes [ orereernnirinnrseiinnns | evvveerenines 13,571 | o 13,571 13,571 [ o [ 0 12/15/2018| 1...........
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ... 03/15/2013| Paydown 100.0........ccevvrerereeins | vorernermsrinerineninns | ceneeineens 13,646 | .ooovrrrne 13,646 13,646 | .o | s 0 12/15/2018| 1...........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........c.cccoune. | covee 01/20/2013| MBS Paydown 0.693073573 132,503 | oo 132,503 | oo 132,076 | oo | e (B) | e [ e (B) | o | e 132,503 | oo [ 0 09/20/2025| 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........coccrerve | e 02/20/2013| MBS Paydown 0.663626238 147,237 147,237 LAAT,237 | [ 0 09/20/2025| 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025..........ccocreree | evee 03/20/2013| MBS Paydown 0.63659748 ..135,144 35,144 135,144 0 09/20/2025| 1FE......
96032T AA 4 |WESTR 2012-2A A ABS 3.0 01/20/2025...........coccrees | coeee 01/20/2013| MBS Paydown 0.859935139 163,469 ..163,469 163,469 | [ 0 01/20/2025| 1FE......
96032T AA  4|WESTR 2012-2A A ABS 3.0 01/20/2025...........coceerves | ceve. 02/20/2013| MBS Paydown 0.834308034....... | ..ccovvvrerrereneenns | crvverienns 166,576 | ...occveeeee 166,576 | ..ooovvenee 166,576 | ...cvvvvne 166,116 | covooeveevcies [ e (A1) I IS (A1) IS IS 166,576 | .ooovvvrrveiiens | e 0 01/20/2025| 1FE......
96032T AA  4|WESTR 2012-2A A ABS 3.0 01/20/2025...........covverees | covee 03/20/2013| MBS Paydown 0.809076792....... | .cccovverrremreneinns | cvreerienes 164,003 | ............ 164,003 | .........c.. 164,003 | ....coooee 163,550 | covoverrrinriens [ i (191) | vevveeerereirnnies | v (191) | oo | e 164,003 | .ooovvvvriaens | oo 0 01/20/2025| 1FE......
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031..........cccouee | cevee 01/15/2013| Paydown 100.0........ccoeverrermirene | correerreerirerienennee | veevvereneiins 7122 | s 7122 | v 7122 | s 7122 | e | e [ (V1 I ANV IR 0 09/15/2031| 1...........
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031........cccconvee | cevne 02/15/2013| Paydown 100.0........ccovvererernerenne | covernerrmmnenenneninnes | eeernennnnnen 5162 | e 1162 | e 1162 | el 7162 | s [ i [ e 0 A1 728 IR 0 09/15/2031(1...
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031.........cccoeee | cevee 03/15/2013| Paydown 100.0.........ovvvvrvverernnes [ ovrermneneirmnnerinnn | cevvvrrerrnnene 5202 | v 7,202 | e 7,202 | v 7,202 | o | evveressiininns | oo 0 7,202 | oo | e 0 09/15/2031|1...
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 01/15/2013| Paydown 100.0.......c.ovvervveverernnes [ ererererinninnrniinnes | cevrvrrereerenn8,288 | vviiiinnrnnn8,288 | civiiere00n8,288 | civiene08,288 | s | e | e (V1 I 8,288 | oo | 0 10/15/2032| 1...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 02/15/2013| Paydown 100.0........cvvevvvierernnes [ orerermnrecinnirerinns | cervereenene8,334 | 8,334 | 8,334 | 8,334 | | e | e (V1 I 8,334 | .o | e 0 10/15/2032| 1...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 03/15/2013| Paydown 100.0.........ovvvvreverernnes [ orrrmrmreneirmnereninnes | cevrerrernerene8,381 | 8,381 | 8,381 | 008,381 | s | e | e (1 T 8,381 | ovoveverenns | e 0 10/15/2032| 1...........
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 01/15/2013| Paydown 100.0........ccvverererneeenne | covernerenmennenneninnee | eeernerrnnnnnn8, 782 | riiiiiiecrnnn8,782 | 8,782 | 8,782 | s [ e [ e 0 (04728 IR I 0 06/15/2033(1...
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 02/15/2013| Paydown 100.0........cvvvvrverernnes [ overermnvenirnnnerinnns | cvvvrerernnenn8,820 | v 6,820 | i 6,820 | oo 8,820 | oo | e | e 0 6,820 0 06/15/2033| 1
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 03/15/2013| Paydown 100.0........ovvvvvererernnes [ errrererernirensninnes | cevrerererenrnn8,858 | viiiiiinrnnn6,858 | covvierrnrnn6,858 | oo 8,858 | oo | e | e 0 6,858 | oveovereerinn | e 0 06/15/2033(1...
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034............cccccoo. | co.e. 01/15/2013| Paydown 100.0.......c.ovvvvvierernnes [rrerermninenrnnirerinnns | corvereneene8,304 | 8,304 | 8,304 | 8,304 | i | e | e (V1 I 8,304 | ..o | e 0 | s 46 |05/15/2034|1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034............cccocnns | cevee 02/15/2013| Paydown 100.0........ovvvvrerereranes [ ovrererereirmnreiinnes | cevrerrrerenrenn8,350 | viiriiinnrnnn8,350 | civiiiierrrn8,350 | civiiienenn8,350 | oo | e | e (V1 T 8,350 | oo | oo (01 I 93 | 05/15/2034|1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...........ccocones | cevee 03/15/2013| Paydown 100.0........ccoeveererneeenne | cevernerermnrnenneninnee | eeernernnennn8,396 | civiiiincrnnn8,396 | oiiiiiinnnn8,396 | viiiirenn8,396 | v [ e [ (V1 I 8,39 | oo | (V1 I 140 [05/15/2034(1...........
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... R.. [01/15/2013| Paydown 100.0.........ccoevvvvevervrre | ververvrrerrvnnrrenns | ervvrvrernneen3,540 | i 5,540 | iiiiiinnrn5,540 | 5,540 | i v [ 0 5,540 | .coovvviiiriinns | e 0 10/15/2033] 1...
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... R.. 102/15/2013| Paydown 100.0.........ccovvemererere [ oneerrenirneennrinnnnns | cvevvernneeene D071 | i 5,571 | e 5,571 | i 5,571 [ | e | e 0 5,571 0 10/15/2033| 1




656030

Statement as of March 31, 2013 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)
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... R.. 103/15/2013| Paydown 100.0........ccccrvuuerererens [ wormernrerserineinennns | oererneerenens 5,602 | cooovrrireenne 5,602 | coovrrrerinnns 5,602 | .covrrrirnns 5,802 | oo [ e [ e (V1 I 5,602 [ ..cvoereneries | e (V1 IO 93 |10/15/2033| 1...........
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.. 01/15/2013| Paydown 100.0... (M) ] e M. 36,047 | oo [ 0 02/15/2029] 1..
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.. .102/15/2013| Paydown 100. (3)].ene (3) 36,225 0 02/15/2029| 1..
96928* CU 9|LOWES WM BLAIR PASS 5.90 02/15/2029.. 03/15/2013| Paydown 100.0... (5)]eer 5)|.... 36,403 | ..o [ 0 02/15/2029|1..
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.............. | ..... 01/15/2013| Paydown 100.0 K] [(0)] 13,431 | oo | e 0 | s 69 |01/15/2035| 1...........
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.............. | ..... 02/15/2013| Paydown 100.0 M [()] - 13,500 | oo | e 0 | v 139 |01/15/2035] 1...........
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.........cco. | .. 03/15/2013| Paydown 100.0 M ()] - 13,570 [ oo [ (1 I 210 | 01/15/2035/1...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 01/15/2013| Paydown 100.0 0)]..... [(0)] 4,927 | v [ e 0 | e 30 |01/15/2036)| 2...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... | ..... 02/15/2013| Paydown 100.0 (0)] e ((0)) [ 4,957 | v [ (V1 I 60 [01/15/2036|2...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 03/15/2013| Paydown 100.0 K] [(0)] 4,987 | oo [ e 0 | s 90 |01/15/2036) 2...........
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 01/15/2013| Paydown 100.0 Mo [()] - 38,800 | .ovovverereenes [ 0 08/15/2031(1...........
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031 02/15/2013| Paydown 100.0... (3)] e 3)|. 38,974 | .o [ e 0 08/15/2031| 1..
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031 .103/15/2013| Paydown 100. (6)]..... (6) 39,148 0 08/15/2031| 1..
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029........cccnmvenerrnnees | cevee 01/25/2013| Paydown 100.0... (3) ] e (3. 53,516 | .eoverrerirenins [ cenne 0 01/25/2029| 2..
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.........coccovurevirnire | veree 02/25/2013| Paydown 100.0 (6)]..... ()] — 53,774 | oo | e 0 01/25/2029| 2...........
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.........cccrvvemerrenees | cenee 03/25/2013| Paydown 100.0 (9] oo ()] - 54,034 | .o [ 0 | v 784 101/25/2029|2...........
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... | ..... 01/15/2013| Paydown 100.0 (M) ] e [()] E—— 28,504 | ..ooovrvereenr | e (1 I 108 [08/15/2030(1...........
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 02/15/2013| Paydown 100.0 (3)] e ()] - 28,612 | .o [ e [V I 217 |08/15/20301...........
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 03/15/2013| Paydown 100.0 M. (1] 28,721 | e [ s (V1 I 327 |08/15/2030| 1...........
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031.......ccccoevvee | covee 01/15/2013| Paydown 100.0........cvvvervveernnes [ overereneneirmnrerinnn | eevrerenenen 12,892 | 012,892 | 0000 12,892 | 012,892 | s | e | e (V1 I 12,892 | oo | e 0 | s 56 |09/15/2031| 1...........
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031.......ccccvvrens | cevee 02/15/2013| Paydown 100.0........cccevermrereeenne | vovernervrmnrnernneninnee | eovvvrnnenn 12,948 | i 12,948 | i 12,948 | 12,948 | s [ [ 0 12,948 | .o [ 0 09/15/2031| 1..
96928* DJ  3|FRANKLIN COUNTY OH 5.25 9/15/2031. .103/15/2013| Paydown 100.0........ccceverreeneine | vovrermrirerinerrnernns | evnrnnenenn 13,005 | 13,005 | 13,005 | v 13,005 | oo [ e [ 0 13,005 0 09/15/2031| 1..
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029.. 01/15/2013| Paydown 100.0... Mo (1) 21,486 | .o [ 0 10/15/2029] 1..
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 02/15/2013| Paydown 100.0 Q)] ... (2] - 21,586 | ..ovviveiinnins [ e 0 10/15/2029| 1...........
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 03/15/2013| Paydown 100.0 (3)] e ()] 21,687 | .o [ [V I 304 [10/15/2029] 1...........
973582 ZZ 5| WINDSOR FINANCING TL B L+500 12/5/2017......... | ..... 03/27/2013| Paydown 100.0 685 |..... 685 | .o 68,281 | ..oovvvererrens | e [V I 901 |12/05/2017|3FE......
973582 ZZ 5| WINDSOR FINANCING TL B L+500 12/5/2017......... | ... 03/28/2013| Paydown 100.0 10,000 10,000 100 |..... 100 [ 10,000 [ .o | e (] I 12/05/2017| 3FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS...........cvuurieuirsirsieiessiriisisserss s | ceies 413,375,378 | ..... 408,071,720 | ..... 391,690,328 | ..... 402,635,130 | ...cooo.ee 1,928 |...3,956,244 | .....cccconnnnn 0. 3,958,172 | oo 0] ... 401,554,277 | oo 0 [11,821,098 | 11,821,098 |..5941,852 |...... XXX... [.XXX....
8399997. TOtAl = BONAS = PAM 4.ttt | e 420,772,627 | ... 415,468,969 | ..... 399,210,783 | ..... 410,113,102 | ...ccoo.ee 1,928 |...3,867,399 | .o 0] . 3,869,327 | .o 0] ... 408,951,526 | ..ccoovvnns 0 11,821,098 | 11,821,098 |..6,136,811 |...... XXX... | .XXX....
8399999. TOEAl = BONAS. ...ttt | e 420,772,627 | ..... 415,468,969 | ..... 399,210,783 | ..... 410,113,102 | ......... 1,928 |...3,867,399 | .o 0 ... 3,869,327 | oo 0] .. 408,951,526 | ..oovvenes 0 (11,821,098 | 11,821,098 |..6,136,811 |...... XXX... [.XXX....
Common Stocks - Industrial and Miscell IS
00685R 87 O |ADELPHIA 01/29/2013| DISTRIBUTION.. JO 88,257 | ovoevreee e XXX e [ e [ [ | e [ 0 | eoveeeeeerienes | eeveeeeeeeenveessienns | eveeeieseeeniens | v 68,257 | ...... 68,257 | ..ovvvrerrinns [ XXX...
086516 10  1|BEST BUY CO INC. 03/13/2013| INTERSTATE GROU 17,000.000 ...354,709 424,670 | ..ovvoevreeeree(350) | oo [ e [ s 0 201,450 e 153,259 |.... 153,259 | oo [ XXX...
086516 10 1|BEST BUY CO INC.....ccooovvererrrircireriseineriesiseennes | e 03/14/2013| INTERSTATE GROUP.......cccooeee | woreen 20,000.000 | .....onees 425,094 | oo XXX | s 498,479 | oo 172 [ VORI DR IO (V1 ORI ISP 237,000 | ..oveerinerins [ 188,094 |..... 188,094 | ..ooovveciens | e XXX | Lo
086516 10 1|BESTBUY COINC......ovvrvivirernrineirerineisirsriernnines | veres 03/15/2013| INTERSTATE GROUP........cccvcv. | woree 17,000.000 | ..ovvvveee 366,126 | ..ovvveee XXX | i 421,918 | oo 2,402 [ oo v [ (V1 SOOI ISP 201,450 | .ovovvevrirres | e 164,676 |..... 164,676 | .covvvvrvvvnes | e XXXooo | Lo
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086516 10  1|BEST BUY COINC... [ 03/20/2013| ISI GROUP........ccovorrrrirerirniinns | cerreens 3,000.000 | .ooereer 68,453 | oo XX [ sl TAA56 | B2 | s | e [ 0 [eooreeieeiieies | erreerreene35,550 | oo | 200032,903 | ....32,903 | oo | e XXX... |L
302104 10 4| EXONE COMPANY.....ccovviiriiriierrisssnerersssieninnes | veres 02/08/2013| FBR CAPITAL MARKETS & CO. 18,000.000 | ...........568,600 | ..oovorrere XKXeivies [ i 324,000 | o0 324,000 [ oo [ v [ 0 [eoeeieeiieies | eereere 324,000 | oo [200.242,600 | .....242,600 | ..ocvovercreries | e XXX... |L
302104 10 4|EXONE COMPANY... B 03/14/2013| FRIEDMAN BILLINGS RAMSEY | ......... 3,000.000 | .ooveerernn90,728 | oo XXX | 54,000 | 154,000 [ oo [ [ 0 [eoorerreeeinees | eveereneen54,000 | oo | 200036,728 | 1.10..36,728 | oo | e XXX... |L
302104 10 4|EXONE COMPANY .....ooivimirirmiirerinrirerinerceinsieninnes | veves 03/22/2013| FRIEDMAN BILLINGS RAMSEY | ......... 3,000.000 | .ooererrra95,642 | oo XKX s [ 54,000 | 054,000 | i | [ 0 [eooreeieeiieees | erverireeen54,000 | oo | 081,642 | 141,642 | s | e XXXooo | Lo
527288 10 4 |LEUCADIA NATIONAL CORP.......coovvumrrererimnrirerires [ s 02/26/2013| SPIN OFF 22662X100.........cocve. | coreerreemrrnerirenernee | eeeverireneeB, 132 [ vrirrsce XXX [ veiieirnen8,580 | s | e [ v [ e 0 oo | errrrriennen 5132 [ [ [0 [ [ XXXeoo | Lo
57776* 00 3| MAXJET AIRWAYS, INC......coovvrirermirrreniirernnireens | veves 01/01/2013| LIQUIDATION.......ccvveernvirernrnns | o 390,952.000 ((0) ) [FSEURIRTURIROIIN BO {(0) 1 [FSSUSRTURURTRORPOR ISUPOPPURRURPPORPORPOOR | N [OPPURPORPPRRRORPRN ISVPPOPPORPPORR (1) N ISVURPRPRORPONt () i IPURPIURPORPIORIOR PPN XXXooo | A
68620A 10 4| ORGANOVO HOLDINGS INC... N 01/09/2013| INTERSTATE.......covvvivrvrrvvrnnns | v 39,000.000 | ............148,945 | ........ XXX.oooot | v 39,000 | ...........101,400 | ....... (62,400) (62,400 | .. 109,945 |....109,945 | ....cccovvirrvns | vrrnee XXX... |L
68620A 10 4| ORGANOVO HOLDINGS INC... e 01/10/2013| INTERSTATE........ccovevrerrnerrens | woreees 57,000.000 | ..cccerer.. 191,168 | oo XXX s | 57,000 | ... 148,200 | ... (91,200) . (91,200) | .. . 134,168 |.... 134,168 | ..o [ crrnae XXX... | L
68620A 10 4| ORGANOVO HOLDINGS INC......ccoevvrerriiereririiririns | o 01/11/2013| INTERSTATE.......covvvrimirvnens [ e 47,000.000 | ..........152,920 | ...oocoocee. XXXoooiros | cririreennnnd7,000 | ... 122,200 | oo (75,200) [ ..vovveverneins [ v | e (75,200) [ ..voevvrvrrnne | e 47,000 | oo | e 105,920 |.....105,920 | ...coovrririnns | cernee XXXeoo | Lo
68620A 10 4| ORGANOVO HOLDINGS INC.......covveererreririrririnenns [ v 01/14/2013| INTERSTATE........ccoovvvrrrvnirrens | wovenes 14,000.000 | ....cccee0. 49,089 | oo XXXt | 14,000 | ..........36,400 | ... (P22 10[0) N (22,400) [ ..voverrrrrnnn . 14,000 35,069 | ......35,089 | ..cccovrviiniies | erene XXX [Loveane,
68620A 10 4| ORGANOVO HOLDINGS INC.......covvoererrirrriseirneees [ e 01/15/2013| INTERSTATE........cooveinerirnriiens | e 60,000.000 | ............223,453 | ........... XXXoceoors | verrrernnn.80,000 | ........... 156,000 | ...... (96,000) [ ..ovvvevreereren | eevereeernrineris | v (96,000) 163,453 |..... 163,453 | oo | e XXX | Lo
68620A 10 4| ORGANOVO HOLDINGS INC... N 01/16/2013| INTERSTATE.......covvvvvrvrrvvnnns | v 60,000.000 | ...........226,471 | ...ocoo. XXXoooevn | crrvvvneer.80,000 | ... 156,000 | ....... (96,000 | .. (96,000 | .. 166,471 | ..... 166,471 | oo [ XXX... |L
68620A 10 4| ORGANOVO HOLDINGS INC.......covverererreririrnierenns [ o 01/17/2013| INTERSTATE. 40,000.000 | ............164,220 |...........XXXorcoors | vevrriennnn40,000 | ............104,000 | ...... (64,000) ..(64,000) 124,220 |..... (PZ 2 VI8 R I XXX... | L
68620A 10 4| ORGANOVO HOLDINGS INC... e 01/18/2013| INTERSTATE........cvvrreervnririens | woreees 80,000.000 | ............374,032 | .......... XXX.ceooie | vevrnvenn.80,000 | ............208,000 | ..... (128,000) (128,000) | .. 294,032 |..... 294,032 | .ocvvriieeins [ XXX... |L
68620A 10 4| ORGANOVO HOLDINGS INC......ocovvvrirnriiiirarissirnnens R.. [01/22/2013] INTERSTATE........ccccsvrirriinriane | vvene 60,000.000 | ............330,227 |....cc. XXXriere | crvnreer...80,000 | ............156,000 | ....... (96,000) [ ...oovrvverernnns | onrnrinniieinns | v (96,000) 270,227 |..... 270,227 [.ovcvvrnrcrniinns | v D | T
9099999. Total - Common Stocks - Industrial & Miscellaneous...... . . 3,901,246 |........... XXXeroiene | v 3,815,083 | ........ 1,623,397 | ..... (731,200) | oo (V)] [ 0] (731,200) | .ovovvennnns 0] s 1,569,582 | ..ot 0 ]..2,331,665 |..2,331,665 | .....ccccoonun 0. XXX... | .XXX....
Common Stocks - Parent, Subsidiaries and Affiliates
ADJUSTMENT TO SALE OF
204606 11 5| CONSOLIDATED FINANCIAL CORPORATION........ | ..... 07/01/2012| SUBSIDIARY s | e 32,056 | .cooovreeee XXX [ e s [ | | (V1 [T [OUOTOTORTNOROIOR UVRORRION [PTOOOR 32,056 | ...... 32,056 | .o | i XXXeoo | e
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates........ s 32,056 | ..o XXX | o0 | i 0 0 0 0 ... 0 0 32,056 | ...... 32,056 | ..ocooe0 | XXX... |.XXX
9799997 Total - Common Stocks - Part 4 ..3,933,302 | ..o XXX | 03,815,063 | ... 1,623,397 | ..... (731,200) | .ovovrineennd0 | e | s (731,200)| .. ..2,363,722 |..2,363,722 | .0 | XXX... | .XXX:
9799999. Total - COMMON SHOCKS.......ouuuiiiiiii bbbt | eeniines 3,933,302 |.......... . 1,623,397 | ..... (731,200) | ooovvevrnenn [0 [ (731,200) . 1,569,582 | .. ..2,363,722 |..2,363,722 | ..coooeenl0 [ XXX... | . XXX
9899999. Total - Preferred and COMMON SEOCKS.......vuuuiieriesiiisiiisseisenss s 3,933,302 |..cocneean XXX | v 3,815,063 | ........ 1,623,397 | ..... (731,200) | ovovrinirenn (V] [ 0] (731,200) | .ovovvernnes 0| e 1,569,582 | .ot 0 ]..2,363,722 |..2,363,722 | ..ccovunnnnnd 0. XXX... |.XXX....
9999999. Total - Bonds, Preferred and Common Stocks . ISR I 424,705,929 | ........... DO, S [T 403,025,846 | ..... 411,736,499 | ..... (729,272)|....3,867,399 | ..cvvvvrrrnec 0 . 3,138,127 | oo 0] ... 410,521,108 | ..coovvvvnees 0 | 14,184,820 | 14,184,820 |..6,136,811 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT..... MORGAN STANLEY. . |.04/13/2012 | .04/11/2013 | ... 2,947,242 | ...1,370.1900 135,321 | *#...

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MERRILL LYNCH.. .05/30/2012 | .05/09/2013 ,529,748 | ....1,354.8900 181,076 | *#...

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS .06/18/2012 | .06/13/2013 | ... 2,452,840 |...1,314.7800 296,756 | *#...

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | MORGAN STANLEY. . .07/13/2012 | .07/11/2013 | ... 2,197,825 |....1,341.5300 243,543 | *#...

S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... . | WELLS FARGO ... | .08/10/2012 | .08/09/2013 | ... 2,376,476 | ....1,399.8800 | ...........96,340 173,331 | *#... .

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS.......oomrririmereiins evverinnnnes .09/12/2012 | .09/14/2013 | ....cvvvvverrs | e 2,060,372 |....1,434.3700 | ........... 97,864 114,223 [*#... | oo 114,223 | ........... 97,556

S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT..... . | CREDIT SUISSE .10/12/2012 | .10/11/2013 | ... 2,007,124 | ....1,434.4600 66,183 127,219 [*#.. | e 127,219 .96,527

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT..... MORGAN STANLEY. . ... |.10/12/2012 | .10/11/2013 | ... 1,013,353 |....1,432.5600 |........... 18,073 65,574 | *4... 65,574 | ...........45,590

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY....coucvvvrs cvvevrreenns .11/09/2012 | .11/08/2013 | ..o | e 2,365,051 |....1,397.7600 | ........... 76,141 234,901 | *H... | o 234,901 | ......... 151,785

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS 1211412012 | 12/13/2013 | .. 3,680,783 |....1,418.6800 |........ 133,488 345595 | *#... .345,595 227,330

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | MORGAN STANLEY. ... [.01/11/2013 | .01/10/2014 | ... 1,531,393 | ....1,461.0200 56,182 109,842 | *#... 109,842 63,024

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT WELLS FARGO.........commmmrrrins worrerrrenns .02/15/2013 | .02/14/2014 | ......ocovvvevrs | e 2,356,648 | ....1,519.3000 69,258 108,540 |*#... | ..oo..... 108,540 | ........... 45,054

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. .03/18/2013 | .03/14/2014 | .. 2,515,764 |...1,552.3100 | ...oooorverrrrerenns | cevrerine 72,926 | ..o | oo 94,804 |*#... | ..........94,804 21,878

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS ... | .04/09/2012 | .04/06/2013 | ... ....79,055,313 |....1,398.0800 | ......1,580,450 3,201,502 |*#.. |....3,201,502 |...... 1,818,638 (395,113)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT BNP PARIBAS NY ... v .04/09/2012 | .04/06/2013 | ........cccvenne ....84,737,118 |....1,398.0800 | ......2,474,686 5,378,953 |*#... | ...... 5,378,953 | ..... 3,347,346 [ .ooovvrverirrnries [ s (618,673)

S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT.... .. | BARCLAYS... .04/09/2012 | .04/06/2013 | ... ...46,813,255 | ....1,398.0800 953,623 | ovooervrerireriin | eeerrenirenninenes | s 1,340,124 |*#... | ...... 1,340,124 | ...... 1,148,540 [V I (238,406)

S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT.... . | WELLS FARGO. ... | .04/123/2012 | .04/20/2013 | ... ...53,717,545 |...1,378.5300 | ......1,100,436 2,162,441 [*#... | ...... 2,162,441 |......1,066,528 |.... IV I (275,109)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT WELLS FARGO.........commerriiins worreerienns .04/23/2012 | .04/20/2013 | .....ccvvvvvnnee ....68,541,632 |....1,378.5300 | ......2,048,000 | ....coovvrrmerrvernie | rrvvrrrirrnerrenninns | coreerrenens 4275676 |*#... | ... 4,275,676 | ..... 2,317,232 [ oo [ v (512,000)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS .04/23/2012 | .04/20/2013 | .. ....34,561,674 |...1,378.5300 |......... TATA28 | oo | eeevveinsesviinnenns | cevvveinies 1,542,588 |*#... | ...... 1,542,588 | ...... 1,040,471 | oo | e (186,782)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. ... | .05/08/2012 | .05/06/2013 | .. ....74,215,381 |....1,369.1000 | ......1,559,548 3,122,601 [*#.. | ...... 3,122,601 |......1,420,303 (389,887)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT MERRILL LYNCH.....ooomverriies cvvevrreens .05/08/2012 | .05/06/2013 | ......ovevvnnee ....80,437,952 |....1,369.1000 | ......2,429,413 5,161,084 [*#... | ...... 5,161,084 | ...... 2,584,719 [ oo [ v (607,353)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS .05/08/2012 | .05/06/2013 | ... ...42,765,661 | ....1,369.1000 902,730 2,286,686 |*#... | ......2,286,686 1,276,619 (225,682)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. ... | .05/08/2012 | .05/06/2013 | .. 3,705,245 | ....1,369.1000 | ........... 70,663 207,464 |*H... | .. 207,464 | .0l 172,752 | oo | e (17,666)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT BARCLAYS........ommmrreiimmeririins cvverrennnnes .05/22/2012 | .05/20/2013 | .......vcvvunee ....64,935,926 | ....1,295.2200 | ......1,525,610 2,622,749 |*#... 2,622,749 | ........ 878,241 (381,402)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS .05/22/2012 | .05/20/2013 | ... ....73,551,382 ....1,295.2200 | ......2,630,932 | ....ovvererrriiiens | v | e 4,728,298 |*#... | ...... 4,728,298 1,660,195 (657,733)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. ... | .05/22/2012 | .05/20/2013 | ... ....38,124,767 |...1,295.2200 |.....1,112,348 2,039,106 |*#... 2,039,106 |........340,506 | ....cccoouvrerimmmrres | corrrnns (278,087)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT CREDIT SUISSE.......commmrrirns corvrrrreenns .05/22/2012 | .05/20/2013 | ....vvvvvverre | e 5,163,542 |....1,295.2200 |......... 105,853 384,076 | *#... | oo 384,076 | ......... 294,669 (26,463)

S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT.... MORGAN STANLEY. .06/07/2012 | .06/06/2013 | ... ...89,873,688 |....1,315.1300 |......1,983,176 3,544,755 [*#... | ...... 3,544,755 | ...... 1,376,900 [ IR (495,794)

S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT.... BNP PARIBAS NY ... | .06/07/2012 | .06/06/2013 | ... ...99,387,241 |...1,315.1300 | ......3,334,245 6,247,771 | *#... | ...... 6,247,771 | ......2,547,693 B (833,561)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT MERRILL LYNCH.....ovovvrrriies cvvivrneens .06/07/2012 | .06/06/2013 | ........voovnnee ...46,181,429 |...1,315.1300 |......1,212,889 2,446,346 [*#.. | ...... 2,446,346 | ........ 530,715 (303,222)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MERRILL LYNCH.. . |.06/07/2012 | .06/06/2013 | ... ....1,315.1300 | ......... 112,156 406,467 |*#... | .........406,467 ...305,902 (28,039)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . .. | BNP PARIBAS NY. ... | .06/21/2012 | .06/20/2013 | ... ....71,454,464 | ...1,355.6900 | ......1,438,376 2,730,744 |*#... | .....2,730,744 | .....1,202,013 (359,594)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A........ A WELLS FARGO.......omverviimninns vvervirrnns .06/21/2012 | .06/20/2013 | ......cvvvvvneee ...712,483,272 | ...1,355.6900 | .....2,079,826 | .....cooormumrrrerrnne | orvrrrrerrnenreinnns | coveeerienns 4,094,726 |*#... | ...... 4,094,726 | ...... 1,889,573 | covvevvervevrneennes | ceveenns (519,956)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | WELLS FARGO . |.06/21/2012 | .06/20/2013 | .. ...42,799,366 |....1,355.6900 |......... 908,590 2,245,456 |*#.. |.....2,245456 | ......... 902,885 (227,147)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. ... | .06/21/2012 | .06/20/2013 | ... 4,855,079 | ....1,355.6900 86,906 251,774 | *#... | .......251,774 205,461 (21,726)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT BNP PARIBAS NY.....covviiienins v .07/09/2012 | .07/06/2013 | ..........c..cc. ....88,131,530 |....1,354.6800 | ......1,805,984 3,285,213 |*#... 3,285,213 | ...... 1,432,369 | ..o | e (451,496)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. . |.07/09/2012 | .07/06/2013 | ... ....94,813,365 |....1,354.6800 | ......2,782,082 5243930 [*#.. | ... 5,243,930 | .. (695,521) | ....

S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT.... BARCLAYS, ... | .07/09/2012 | .07/06/2013 | ... ...48,157,788 | ....1,354.6800 | ......1,061,499 2,405,958 |*#... | ...... 2,405,958 |........936,444 | ... [ I (265,375) | ...

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT MORGAN STANLEY ....coovvvirs v .07/09/2012 | .07/06/2013 | .....covvveee | cevens 4,203,317 |....1,354.6800 92,473 242,793 | *H... | oo 242,793 | ......... 193,709 (23,118)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BNP PARIBAS NY .07/23/2012 | .07/20/2013 | ... ...82,217,797 |...1,362.6600 | ......1,605,548 3,014,907 [*#.. | ..... 3,014,907 | ...... 1,320,152 | covoovvvervirinnennes | v (401,387)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. ... | .07/23/2012 | .07/20/2013 | ... ...86,703,303 | ....1,362.6600 | ......2,438,860 | .....cccoormmrrmurres [ v | i 4,748,740 |*#... | ... 4,748,740 | .....2,181,980 (609,715) .|B...

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT BARCLAYS.......oommrmiiimnerriiies cvverineenns .07/23/2012 | .07/20/2013 | .....ccvvvvvnnee ...41,988,501 | ....1,362.6600 868,020 2,137,984 [*#.. | ... 2,137,984 | ........ 932,535 | ovvooerririneenees | e (217,005) [ .ooovrveereenens | ceveinreeerniieeenns P Buirerrinns

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT CREDIT SUISSE.......oommrriies worreerrenns .07/23/2012 | .07/20/2013 | ....cvevrcrre | e 4,573,340 | ....1,362.6600 96,040 196,148 [*#... | .oooe... 196,148 | ......... 166,165 (24,010) L 2
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S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT CREDIT SUISSE.......oommrries worreerrenns .08/07/2012 | .08/06/2013 | .........covnnee ...97,716,344 |...1,394.2300 | ......2,212,623 3,772,589 [*#.. | ...... 3,772,589 | ...... 1,912,894 (553,156

S&P 500 CALL OPTIONS...
S&P 500 CALL OPTIONS
S&P 500 CALL OPTIONS...

. |EQUITY INDEX PRODUCT.....
EQUITY INDEX PRODUCT.
... |EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS.............. | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.

. | CREDIT SUISSE
BARCLAYS...
MORGAN STANLEY.
BNP PARIBAS NY
MORGAN STANLEY.

. | .08/07/2012 | .08/06/2013 | ..
.08/07/2012 | .08/06/2013
.08/07/2012 | .08/06/2013 | ...
. | .08/22/2012 | .08/20/2013 | ...
.08/22/2012 | .08/20/2013 | ...

114,204,272 |...1,394.2300 | ......3,434,573 6,016,349 | *#... | ... 6,016,349 | ...... 3,162,907
....49,882,060 | ....1,394.2300 ,221,444 2,635,513 |*#... 2,635,513 1,643,564
6,342,475 |...1,394.2300 | ......... 141,437 246,572 | *#... | oo 246,572 | .........214,508 (35,359
...73,751,225 | ...1,418.1300 | ......1,600,224 2,709,642 |#... | ...... 2,709,642 | ... 1,485,223 (400,056
...87,305,211 | ...1,418.1300 |.....2,413,909 | ..ccovvvvivmrrviiians | v [ covneeiinnes 4135435 |*#... | ...... 4,135435 |.....2,329,799 | ... (603,477
BARCLAYS........cooommrviinnnniiins cvvivinnenns .08/22/2012 | .08/20/2013 | ..............c. ....45,056,89 | ....1,418.1300 |......1,006,539 2,165,254 |*#... | ...... 2,165,254 | ...... 1,553,948 (251,635
BARCLAYS .08/22/2012 | .08/20/2013 | .. 3,935,491 |....1,418.1300 90,123 133,583 | *#... | .........133,583 ...120,539 (22,531
BNP PARIBAS NY. ... |.09/07/2012 | .09/06/2013 | ... ....67,304,278 |...1,432.1200 | ......1,350,202 2,072,281 [*#...|.....2,072,281 |....1,170,201 (337,551
MORGAN STANLEY.....cccovvves crvirrinens .09/07/2012 | .09/06/2013 | ................ ....64,747,999 |...1,432.1200 |.....1,579,682 2444290 (*#... | ...... 2,444,290 | ...... 1,399,576 (394,921
.. | BNP PARIBAS NY. .09/07/2012 | .09/06/2013 | ... ...42,764,402 | ...1,432.1200 931,660 | ..vvvvvverviirinnens | ceervirinnessinienns | e 1,765,875 | *#... | ... 1,765,875 1,315,356 (232,915
. | WELLS FARGO ... | .09/07/2012 | .09/06/2013 | ... 5,065,050 |....1,432.1200 |...........97,755 114,640 [*#.. | ........ 114,640 | .......112,237 (24,439
BNP PARIBAS NY....orvvviiinrns cvvirriens .09/21/2012 | .09/20/2013 | ................ ....59,758,350 |....1,460.2600 | ..... 1,179,813 | .ccoovvvoiinrrriiians | o [ i 1,719,505 | *#... | ..... 1,719,505 | ...... 1,039,770 (294,953

(858,643
(305,361

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS .09/21/2012 | .09/20/2013 | ... ....59,236,987 | ....1,460.2600 | ......1,481,067 2,178,237 |*#... | ...... 2,178,237 1,339,071 (370,267
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. ... | .09/21/2012 | .09/20/2013 | .. ....36,123,463 | ....1,460.2600 | ......... FETACYL- TN [N [ P 1,155,604 | *#... | ... 1,155,604 |.........945,490 |.... (184,419
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT MORGAN STANLEY.....cccoovies cvvirernnns .09/21/2012 | .09/20/2013 | .....ooooers | e 4,216,250 | ....1,460.2600 86,012 72,755 | *#... | oo 72,755 | ... 77,914 (21,503,
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | BNP PARIBAS NY. .10/09/2012 | .10/06/2013 | ... ....68,368,591 |....1,460.9300 |..... 1,275,713 | .cccovvvoivvrviiiians | v [ e 1,975,705 | 4... | ...... 1,975,705 | ...... 1,158,646 B I (318,928
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | CREDIT SUISSE... ... | 10/09/2012 | .10/06/2013 | ... ....68,569,312 |....1,460.9300 | ......1,593,456 2,503,872 [*#... | ...... 2,503,872 |.....1,489,732 | ... BN R (398,364
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT MORGAN STANLEY.....cccoovves cvvirinnnns .10/09/2012 | 10/06/2013 | ................ ...42,264,756 | ....1,460.9300 |......... 760,571 | oo | v | cevviiin 1,417,207 | *4... | ... 1,417,207 | ...... 13134 | s [ e (190,143
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BARCLAYS .10/09/2012 | .10/06/2013 | .. 5,775,432 | ...1,460.9300 106,268 90,016 | *#... 90,016 .96,600 (26,567,
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BNP PARIBAS NY. .10/23/2012 | .10/20/2013 | ... ....56,927,765 | ....1,433.1900 998,605 | ...ovvoerriinnnns | ceervirisnnsirienns | e 1,683,382 | *#... | ... 1,683,382 889,743 | ..oviorerveiennris | e (249,651
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.

. | CREDIT SUISSE .10/23/2012 | .10/20/2013 | .. ....34,054,649 |....1,433.1900 593,561 | ovvveerriiinnens | v | e 1,346,347 | *#... | ... 1,346,347 921,644 | e [ (148,390
BARCLAYS ... | 10/23/2012 | .10/20/2013 | ... 4,961,161 |...1,433.1900 | ........... 88,805 106,111 [ ... | oo 106,111 | .........101,348 (22,201
MORGAN STANLEY.......cccccoee  wrnrmrrrvnnns A1/07/2012 | .11/06/2013 | ................ ....83,534,761 |...1,428.3900 | ......1,467,015 2,520,132 |*#... 2,520,132 | ...... 1,291,096 | ..oooovvvvvvrrnrrns [ e (366,754

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | CREDIT SUISSE... 11/07/2012 | .111/06/2013 | ... ....712,703,820 |....1,428.3900 | ......1,669,492 2,950,852 | “#... | ...... 2,950,852 | ...... 1,536,454 (417,373
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | CREDIT SUISSE... . ... | 11/07/2012 | .11/06/2013 | ... ....49,405,918 | ...1,428.3900 852,953 2,079,260 |*#... | ...... 2,079,260 | ......1,359,305 (213,238
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT MORGAN STANLEY.....cccooves v 11/07/2012 | A1/06/2013 | ... | 6,367,579 |...1,428.3900 | ......... 116,527 134,482 [*#.. | .ooeee. 134,482 | ........ 129,148 (29,132
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | BARCLAYS. . |.11/21/2012 | .111/20/2013 | ... ....87,894,456 |...1,387.8100 |.....1,672,630 2,807,304 [*#.. | ...... 2,807,304 1,276,624 (418,157
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | CREDIT SUISSE .. | .11/21/2012 | 111/20/2013 | ... .. A44,442471 |...1,387.8100 | .....1,086,235 | .....coooivvrriiiinns | v [ i 1,868,667 |“#... | ...... 1,868,667 |.........865,179 |.... (271,559
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT CREDIT SUISSE........ccoommmviies e 172172012 | 1172012013 | ... ...41,025,045 |...1,387.8100 | ......... 813,223 | oot | e | e 1,760,737 | *#... | ...... 1,760,737 | ......... 953,971 | oo | e (203,306
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | MERRILL LYNCH.. . |.11/21/2012 | .11/20/2013 | ... ....1,387.8100 | ........... 77,638 109,327 |*#... | .........109,327 .96,577

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | BNP PARIBAS NY. ... [.12/10/2012 | .12/06/2013 | ... ....82,268,522 |...1,413.9400 | ......1,605,875 2,466,238 |*#... | .....2,466,238 |.....1,206,101 |... (401, 469
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT BARCLAYS........ooommrriiiinerriiins cvvirinnnnns 1211012012 | 12/06/2013 | ..........cceen. ....39,115,835 |...1,413.9400 | ........ (STAR XY RO ISR IR 1,533,155 | *#... | ..... 1,533,155 | ........ 758,994 | ...ovvovrviiines [ e (244,484
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | WELLS FARGO . [.12/10/2012 | .12/06/2013 | ... ....38,479,8% | ....1,413.9400 799,295 | ...ovvorrviiinnens | cevvvirinsessinisnnns | eevviii 1,562,127 | *#... | ...... 1,562,127 951,506 | .o [ e (199,824
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MERRILL LYNCH.. ... | 12/10/2012 | .12/06/2013 | ... 5,853,803 | ....1,413.9400 127,613 122,649 |*#... | ... 122,649 | .........121,386 (31,903
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT. BNP PARIBAS NY.....cooovnrrrvirs s 121212012 | 1212012013 | ............ee ....83,785,676 | ....1,443.6900 | ......1,559,422 2,366,379 | #... | ...... 2,366,379 |...... 1,225,365 | ...cvvvvvvverrrii [ e (389,855
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | BNP PARIBAS NY. . 1212172012 | .12/20/2013 | ... ...40,761,714 | ....1,443.6900 971,546 1,499,837 |*#... | ... 1,499,837

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT..... . | WELLS FARGO 1212112012 | 12/20/2013 | .. ...40,582,644 | ....1,443.6900 779,219 519,595 | *#... | ... 1,519,595 B I (194 805

CREDIT SUISSE...........cccooommns wvvvvirrnnnns 1212172012 | 1212012013 | e | e 4,298,530 |....1,443.6900 | ........... 79,093 91,184 | *#... | .o 91,184 | .......... 85,578 | i [ (19,773
BARCLAYS...

BARCLAYS...

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT....
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.....

.01/08/2013 | .01/06/2014 | ...
.01/08/2013 | .01/06/2014 | ...

...81,374,271 | ...1,466.4700
...41,405,067 |....1,466.4700

2,153,693 |*#... | ... 2,153,693
440431 | .. | . 1,440,431

)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
. )
CREDIT SUISSE.ois s 102312012 | 102012013 | v ..57,842,034 |...1,433.1900 | ....1,277,360 2,197,542 | ... |0 2,197,542 | s\ AT6516 | s | e (319,340)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
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Statement as of March 31, 2013 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

2’9030

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 Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade Maturity or |Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code| Value (Decrease) B.J/AC.V. Accretion Items Exposure Entity Quarter-end (b]
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT MORGAN STANLEY....oecvves cvverrreenns .01/08/2013 | .01/06/2014 | ..........connc. ....36,572,860 | ....1,466.4700 638,448 | .....ovvrvvrerrrins | s 1,207,795 | *#... | ...... 1,207,795 | ......... 675,755 | .ovvoovcrrerinernes | ceveenns (106,408)
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT..... .. | MERRILL LYNCH.. . |.01/08/2013 | .01/06/2014 | ... 5,160,166 | ....1,466.4700 #... 80,104 | ..ooooerre(B,748) [ i [ v (16,771)
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT .. | CREDIT SUISSE .01/22/2013 | .01/20/2014 .78,735450 | ....1,485.9800 O 1,983,954 ..(247,884)
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | CREDIT SUISSE... .01/22/2013 | .01/20/2014 | ... ..41,724,954 | ...1,485.9800 0 1,377,846 (169,036)
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | CREDIT SUISSE . |.01/22/2013 | .01/20/2014 | ... ...33,410,836 | ....1,485.9800 . #... .992,041 . (103,576)
S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT.... BARCLAYS, ... | .01/22/12013 | .01/20/2014 | ... 5,959,653 | ....1,485.9800 | ... . 88,219 | *#... 88,219 |..........(17,069) (21,057)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT BNP PARIBAS NY....ovvviiiinins cvverinennns .02/08/2013 | .02/06/2014 | .........covnnee ....98,280,874 |...1,512.1200 | ...covvvvrrrrrrirrians | ceeene 1,838,071 | coovvververrerrnnens | cevvevr 2,249,252 |*#... | ...... 2,249,252 | ......... 564,354 | ...oovovrrerririnens | e (153,173)
S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT..... .. | CREDIT SUISSE... .02/08/2013 | .02/06/2014 | ... ...50,157,545 |...1,512.1200 1,518,093 [ *#... |...... 1,518,093 ...384,551 (103,049)
S&P 500 CALL OPTIONS............... |EQUITY INDEX PRODUCT..... . | CREDIT SUISSE... . ... | .02/08/2013 | .02/06/2014 | ... ...45,873,009 |...1,512.1200 |.... . .890,691 191,206 | “#... | ...... 1,191,206 |........374,739 | .... (74,224)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT MORGAN STANLEY....coucvvvrs cvvevrreenns .02/12/2013 | .02/06/2014 | .......coovvevre | coveer 7,359,612 |....1,512.1200 | ...oovevvvvervecrris [ v 160,808 [ ...ooovvveerncrreenes [ werreerriiines 72,199 | *... | i 72,199 | .o (75,208) | covvvvrmerverrenrees | cerrvnenns (13,401)
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... BNP PARIBAS NY. .02/21/2013 | .02/20/2014 | .. ....77,908,816 | ....1,511.9500 0 1,783,949 521,367 | e | (114,780)
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT..... BNP PARIBAS NY. .02/21/2013 | .02/20/2014 | .. ....48,680,326 | ....1,511.9500 0 1,474,938 ...436,342 (94,418)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. BARCLAYS........ooomrrviiinnrriins cvvirninnnns .02/21/2013 | .02/20/2014 | ................ ....36,474,768 |....1,511.9500 e | 960,951 | ......... 371,835 | oo | e (53,556)

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. .02/21/2013 | .02/20/2014 | ... 6,803,165 |....1,511.9500 ....1561,030 79,624 | M. | 79,624 | ..........(58,820) | cooovvvvveeerrie [ e (12,586)
S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | BNP PARIBAS NY ... | .03/07/2013 | .03/06/2014 | ... ....82,499,461 | ....1,541.4600 | ... 1,639,245 | ... 662,074 | *#... | .....1,662,074 | ........

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT CREDIT SUISSE........cccommmies s .03/07/2013 | .03/06/2014 | ................ +...73,998,536 |....1,541.4600 | .......cccoovmvrvrians | ceerns 1,823,728 | ..o | e 1,975,599 | #... | ... 1,975,599 | ......... 151,871

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... MORGAN STANLEY. .03/07/2013 | .03/06/2014 | ... ...41,753,008 |....1,541.4600 822,080 917,935 |*#... 917,935 95,855

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | BARCLAYS ... |.03/07/2013 | .03/06/2014 | .. 7,099,231 | ....1,541.4600 | ...cccoovviiimrmnrrs | v 146,954 | ..o [ i 48,486 | *#... 48,486 |......... (98,468)

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT CREDIT SUISSE........ccoommmviies v .03/21/2013 | .03/20/2014 | ................ 74,742,333 | ...1,558.7100 | ...cvvveeeriiieens | e 1,371,890 | 1,441,969 | ........... 70,079

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... .. | CREDIT SUISSE .03/21/2013 | .03/20/2014 | .. ....86,257,563 | ....1,558.7100 2,055,847 | 2,188,049 132,202

S&P 500 CALL OPTIONS............... | EQUITY INDEX PRODUCT.... . | JP MORGAN CHASE ... [.03/21/2013 | .03/20/2014 | ... ....42,655,047 |...1,558.7100 |.... ...7180,741 | ... . e 870,101 | ...........89,360

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT BARCLAYS........ooomrriiiinnrriies cvvirinnenns .03/21/2013 | .03/20/2014 | ......oooeveres | e 5,474,881 |...1,558.7100 | ..ccoorrrrrvmrmrri [ v 7,710 [ s [ i 44,550 | *#... | oo 44,550 |.......... (73,160)

S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.....
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.....

0089999. Total-Purchased Opnons Hedging Other-Call Options and Warrant; ...82,994,432 | ...22,711,541 XXX

..181,781,074 | ...86,633,176 ...(22,453,718)
0149999. Total-Purchased Options-Hedging Other. ...82,994,432 |...22,711,541 ..181,781,074 | ....86,633,176 ...(22,453,718)] ... XXX
0369999. Total-Purchased Options-Call Options and Warrant ...82,994,432 |...22,711,541 |... cee ..181,781,074 | ....86,633,176 |.... ..(22,453,718) | .... L0 .0 | XXX
0429999. Total-Purchased Options. ....82,994,432 |...22,711,541 | oo [ 181,781,074 [ XXX|[..181,781,074 |....86,633,176 | ....ccoooorrrrrrred 0 [...(22,453,718) | .covvvrianennnd (O 0 |..XXX...
Swaps - Hedging Other - Interest Rate
PAYER SWAPTIONS 7-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS |BOND [ [ GOLDMAN SACHS......coviiminss  weveervnnnnns .12/10/2008 | .12/10/2015 | ..covvvvvveens ..100,000,000 | ...oveveee 0.0602 |......2,380,000 513,025 | *#... | oo 513,025 86,094 | IO [0 ST
PAYER SWAPTIONS 7-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS |BOND [ DX [ JP MORGAN.....oooverrrrrvinnnns evveensnnnnns .12/16/2008 | .12/16/2015 | ....ccvvvvveees ..100,000,000 | ....oeeeee 0.0585 | ......1,970,000 502,833 | *#... | o 502,833 | .covvvrreer 10,232 | I [0S
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND.......ccvvvvvvveemmmmnnerersiieessrnnnns [ DX [CR JP MORGAN....ccovrrrrriiiinnns wvveensnnenns A117/2009 | 117192012 | s ..100,000,000 | .......... 0.0650 |......2,760,000 #... I [ DS
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS [ BOND........ccovvvvveemmmmmnnrenerireesssnnnnns [ o (o GOLDMAN SACHS......cooviimmnsecvveerrnnnnns A1/18/2009 | . 11/21/2012 | oo ..100,000,000 | ........... 0.0650 | ......2,730,000 #... | SO— [0 ST
PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS | BOND........ccovvvvvveemmmmmnnennrsseesnssnnnns [ [oR GOLDMAN SACHS......cooiimmnnss  ceveerrnnnnns .12/10/2009 | .12/10/2013 | cccevvvvvvveens ..100,000,000 | ........... 0.0695 | ......3,400,000 967 |*#... 967 (3,527) | PO— [0 ST
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Statement as of March 31, 2013 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 Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade Maturity or |Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code| Value (Decrease) B.J/AC.V. Accretion Items Exposure Entity Quarter-end (b]
PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS |BOND D1........ [ BARCLAYS.......ooommmrreiimmerriiins evverisnenes .12/28/2009 | 12/30/2013 | .....ccvvvvneee ..100,000,000 | ........... 0.0735 |......3,120,000 524 | *#... 524 | oo (1,307) L D.....
PAYER SWAPTIONS 4-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS | BOND.......cooevvvvermererermerresrnnenrennns D1 [~ GOLDMAN SACHS......coovviires corrrrrrienns .02/24/2010 | .02/24/2014 | .......ccovnne. ..100,000,000 | ........... 0.0720 |......2,260,000 2,596 |*#... 2,596 | ..o (4,738) L D.....
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS | BOND.......coomevrvemmemerirmcerrirnsenninnns D1..coeee (o GOLDMAN SACHS......cccovvirss o .09/01/2010 | .09/01/2014 | ......cvvvvvneee ..100,000,000 | ........... 0.0453 | ......2,840,000 5101 [ *... 5,101 (22,964) - D.....
PAYER SWAPTIONS 2-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS |BOND D1...coo.. c JP MORGAN.......ocmmrrviinnririrs eoreernenns .03/11/2012 | .03/11/2013 | ....cvvvvvrnnee ..100,000,000 | .......... 0.0525 | ......2,800,000 #.. L D.....
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE SWAPS | BOND......ccooouvviinimiiiisniniessinnienes D1........ SR JP MORGAN. ... cornnnieees .03/11/2012] .03/11/2014 | .....vvv ..100,000,000 | ........... 0.0525 | ......4,460,000 e s 18,673 |........ (18,861) T D.....
0919999. Total-Swaps-Hedging Other-Interest Rate. ....28,720,000 0 . XXX oo 1,043,719 44,929 0 0 0
0969999. Total-Swaps-Hedging Other. ....28,720,000 0 ,043,719 | XXX ,043,719 44,929 0 0 0
1159999. Total-Swaps-Interest Rate. ....28,720,000 0 XXX oo 1,043,719 | ..........44,929 0 0 0
1209999. Total-Swaps. ....28,720,000 0 XXX oo 1,043,719 | .ocvvnenns 44,929 0 0 0
1409999. Total-Hedging Other. 111,714,432 | ...22,711,541 0 XXX ..182,824,793 | ....86,678,105 0 ]..(22,453,718)]| .... .0
1449999. TOTAL 111,714,432 |....22,711,541 0 ..182,824,793 | XXX |..182,824,793 | ....86,678,105 0 |..(22,453,718)| .... .0
(a) Code Description of Hedged Risk(s)
A Equity Index
C Interest Rate
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
B Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index
D Reduces the bond portfolio duration by .1 years.




Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

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

QEO07



Statement as of March 31, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9
Contracts With Contracts With
Description of Exchange, Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central of Acceptable Carrying Carrying Exposure Net With Fair With Fair Potential Sheet
Clearinghouse Collateral Value >0 Value <0 of Collateral Value >0 Value <0 Exposure Exposure

NAIC 1 Designation
BANK OF AMERICA / MERRILL LYNCH Yoo [eeeeNeiies [ | v 8,507,054 | ....ocvvrrireiririeieriees ...8,507,054 0
BARCLAYS.......cccovvrmrri Yoo [ereeNaii | s | e 37,408,491 | oo 37,408,491 0
BNP PARIBAS NEW YORK . Y 46,086,644 | ..o 46,086,644 0
CREDIT SUISSE......oooooeeereeeseeeieniseeenen Y 37,963,599 | ... 37,963,599 0
GOLDMAN SACHS Yoo [eoeNaiis [ | i 521,689 [ .o | e 521,689 0
J.P. MORGAN CHASE Y. . 1,391,607 ...1,391,607 0
MORGAN STANLEY.......... Yoo [eeeNeiis [ [ e 34,689,177 | .o 34,689,177 0
WELLS FARGO.......oiviiiiuiiiiiiniiisisenisssissnssssssessssesssnsssssssnnssesssensssssssnssnne_ensenssssssenssnsssesssnsnsnsenssness | oo Yannneneens | coneNaisiiiinns [ 16,256,532 | ...ovoveiriininnieieniis 16,256,532 . 0
0299999. Total NAIC 1 Designation...........ccouweeresrennas 182,824,793 | 0 182,824,793 182,824,793 0
0999999, TOAIS........ererieiiieeee sttt ettt ettt esnnsians | ensesseiesnesnsneasnsnsenenneeens) | oeriennnis 182,824,793 | oo 0 182,824,793 | oo, 182,824,793 | o) 0

8030




Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10, QE11



Statement as of March 31, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

AM South, Birmingham, AL (93,805) (93,805) (93,805) | XXX..
Bank of New York New York, NY 0.010 31 35,312,987 | .......... 37,648,816 | .......... 90,307,437 | XXX..
Bank One. Austin, TX (679,409) (666,738) (696,021) | XXX..
Charleston Harbor. Charleston, SC VAR 13,209 268,060 192,829 | XXX..
Community Bank of the Bay. . Oakland, CA. 0.350 86 100,000 100,000 100,000 | XXX..
Skipjack Cove Georgetown, MD. VAR 161,788 185,824 260,444 | XXX..
Sailfish Marina Palm Beach Shores, FL VAR 696,944 511,234 416,780 | XXX..
PNC Bank Pittsburgh, PA (2,099,504) | .......... 13,937,291 ....(19,344,408) | XXX..
Wells Fargo Bank / Norwest Bank..........ccccccccc....cccvneeeee. PhOENIX, AZ (22,698) 292,808 (12,974) | XXX..
Bay Bridge Marina Stevensville, MD 127,031 122,187 197,781 [ XXX..
Mountain View Grand Whitefield, NH 568,483 481,009 571,537 | XXX..
U.S. Bank Rapid City, SD. 3,590 3,590 3,590 | XXX..
Barclays Bank PLC. New York, NY ......4,300,000 | XXX..
Tropical Storage Miami, FL 119,150 125,882 141,832 [ XXX..
Huntington Bank Columbus, OH 22,656 21,296 19,955 [ XXX..
Federal Home Loan Bank - Cincinnati.............ccoccevve Cincinnati, OH 0.004 27 ...11,988,287 | .......... 13,021,702 | .......... 14,336,168 | XXX..
Fifth Third Bank Cincinnati, OH 0.050 943,290 943,290 943,290 | XXX..
0199999. Total Open Depositorie: XXX | e XXX.oonee 144 .A47,161,999 | .......... 66,902,447 | ......... 91,644,435 | XXX..
0399999. Total Cash on Deposit.. XXX 144 47,161,999 ..66,902,447 ..91,644,435 | XXX..
0599999. Total Cash 144 47,161,999 ..66,902,447 ..91,644,435 | XXX..
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Statement as of March 31, 2013 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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